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PREFACE. 


In  this  book  we  have  sought  to  give  an  account  of  a  department 
of  mathematics  which  is  now  generally  regarded  as  fundamental. 
A  list  of  the  men  to  whom  the  successive  advances  of  the  subject 
are  due,  includes,  with  few  exceptions,  the  names  of  the  greatest 
French  and  German  mathematicians  of  the  century,  from  Cauchy 
and  Gauss  onward.  And  in  line  with  these  advances  lie  the  chief 
fields  of  mathematical  activity  at  the  present  day. 

The  most  legitimate  extensions  of  elementary  analysis  lead  so 
directly  into  the  Theory  of  Functions,  that  recent  writers  on  Algebra, 
Trigonometry,  the  Calculus,  etc.,  give  theories  which  are  indispen- 
sable parts  of  our  subject.  But  since  these  theories  are  not  found 
in  many  current  text-books,  it  appears  most  convenient  for  the 
generality  of  readers  to  make  the  earlier  chapters  complete  in 
themselves.  Thus  an  account  is  given  in  ch.  i.  of  the  geometric 
representation  of  elementary  operations;  and  in  ch.  iii.,  before  the 
introduction  of  Weierstrass's  theory  of  the  analytic  function,  the 
theory  of  convergence  is  discussed  at  some  length. 

We  have  aimed  at  a  full  presentation  of  the  standard  parts  of 
the  subject,  with  certain  exceptions.  Of  these  exceptions,  three 
must  be  stated.  In  ch.  ii.,  the  theory  of  real  functions  of  p,  real 
variable  is  given  only  so  far  as  seems  necessary  as  a  basis  for  what 
follows.  In  the  account  of  Abelian  integrals  (ch.  x.),  our  object  is 
to  induct  the  reader  as  simply  and  rapidly  as  possible  into  what  is 
itself  a  suitable  theme  for  more  than  one  large  volume.  And  we 
have  entirely  passed  over  the  automorphic  functions,  since  it  was 
not  possible  to  give  even  an  introductory  sketch  within  the  space  at 
our  disposal.  However,  an  account  of  some  of  Kronecker's  work, 
which  is  necessary  for  the  study  of  Klein's  recent  developments  of 
the  theory  of  Abelian  functions,  is  included  in  ch.  vi.;  and  ch.  viii. 
is  devoted  to  a  somewhat  condensed  treatment  of  double  theta- 
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functions,  which  goes  further  than  is  necessary  for  our  immediate 
purpose,  for  the  reason  that  the  subject  is  not  very  accessible  in  the 
English  language. 

Progress  is  intentionally  slow  in  some  places,  where  what  is 
required  is  a  formation  of  certain  new  concepts,  rather  than  au 
enlargement  of  ideas  that  pre-exist. 

As  to  the  place  of  the  Theory  of  Functions  in  the  order  of  those 
mathematical  studies  which  appear  in  all  curricula,  its  more  ele- 
mentary parts  can  be  attacked  with  advantage  so  soon  as  a  sound 
knowledge  of  the  Integral  Calculus  is  gained.  It  will  be  found 
that,  though  collateral  subjects  such  as  the  theory  of  Algebraic 
Equations  and  the  analytic  theory  of  Plane  Curves  are  freely 
referred  to,  a  previous  knowledge  of  them  is  rarely  necessary  for 
the  understanding  of  what  follows.  It  may  be  added  that  an 
acquaintance  with  the  present  subject  is  requisite  for  the  study 
of  the  modern  theory  of  Differential  Equations.  It  is  presupi>osed, 
for  example,  in  Dr.  Craig^s  treatise. 

The  many  writers  to  whom  we  are  indebted  for  theories  or  for 
elucidations  are,  of  course,  referred  to  in  the  text.  There  has 
appeared  quite  recently  the  very  important  treatise  of  Dr.  Forsyth, 
unfortunately  too  late  to  bo  included  in  tliese  references. 

A  Glossary  is  added,  which  gives  the  principal  teclmical  terms 
employed  by  German  and  French  writers,  with  the  adopted  equiva- 
lents. The  page  on  which  tliese  equivalents  are  defined  will  be 
found  by  consulting  the  Index. 

To  our  respective  colleagues.  Professor  C.  A.  Scott  and  Professor 
E.  W.  Brown,  our  hearty  thanks  are  due  for  valuable  assistance 
with  the  proof-sheets. 

May,  1893. 
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CHAPTER  I. 

Geometric  Introduction. 

§  1.  A  real  number  x  can  be  represented  by  a  point  on  a 
straight  line,  which  lies  at  a  distance  x  units  of  length  from  a  fixed 
point  0  of  the  line ;  and  conversely  to  every  point  of  the  line  corre- 
sponds a  definite  number.  This  representation  presupposes  a  precise 
definition  of  irrational  real  numbers  (see  Chapter  II.)  ;  also  it 
raises  the  question  of  the  continuity  of  the  system  of  real  numbers. 

To  represent  the  complex  number  x  -f  ty,  take  two  lines  ox,  oy  at 
right  angles  to  each  other,  and  measure  off  distances  om  along  oa, 
and  mp  parallel  to  oy,  such  that  om^  mp  =  x,  y  units  of  length. 
The  number  x  -f  iy  is  considered  as  attached  to  the  point  p.  In 
this  representation,  neighbouring  numbers  are  attached  to  neigh- 
bouring points,  and  there  is  a  (1,  1)  correspondence  between  the 
numbers  of  the  complete  number  system  and  the  points  of  the  plane. 
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Fig.  1 


From  this  point  of  view  the  complex  number  x  +  iyi^  attached 
to  the  point  whose   rectangular  Cartesian  co-ordinates  are  x^  y, 
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2  GEOMETRIC   INTRODUCTION. 

The  number  X'{-iy  can  be  replaced  by  a  single  symbol  2,  called  the 
affix  of  the  point.  We  shall  name  the  point  by  its  affix,  so  that 
by  the  point  z  we  shall  mean  the  point  to  which  2  or  a;  -f  ty  is 
attached.     It  is  understood  throughout  that  x  and  y  are  real. 

The  complex  number  is  constructed  out  of  two  elements,  each  of 
which  is  capable  of  assuming  a  singly  infinite  series  of  values ;  this 
is  the  reason  that  it  needs  for  its  representation  a  doubly  infinite 
series  of  points.  The  plane  is  chosen  as  the  field  on  which  these 
points  are  to  lie ;  and  the  figure  formed  by  representing  points  in 
this  way  is  referred  to  as  Argand's  diagram.  Other  representations 
are  possible ;  as,  for  instance,  on  a  sphere.     We  shall  have  occasion 

a 

to  establish  a  (1, 1)  correspondence  between  the  points  of  a  sphere 
and  the  doubly  infinite  series  of  values  of  2,  and  thus  to  use  the 
sphere  as  the  field  on  which  z  is  represented. 

§  2.     Absolute  vaUtie  and  amplitude. 

Let  p,  Oq  be  the  polar  co-ordinates  of  the  point  2,  where  0  ^  ^0  <  ^ir. 
The  quantity  p,  or  -f  Vi?  -f  y^*  is  called  the  absohite  value  or  modu- 
lus of  2,  and  is  denoted  by  1 2 1.  Thus  the  absolute  value  is  repre- 
sented by  the  distance  of  the  point  from  the  origin  taken  positively. 
The  amplitude  of  a  point  2  is  the  angle  Oo-{-2m7r,  where  m  is  any 
integer,  positive  or  negative.  It  differs  from  the  absolute  value  in 
not  being  one- valued.     It  may  be  denoted  by  a7n(z)* 

It  is  clear  that  as  2  describes  a  continuous  curve  in  the  plane  of  z 
(which  will  henceforth  be  called  the  2-plane),  \z\  changes  contin- 
uously. When  an  amplitude  of  2  has  been  selected,  that  of  any 
point  on  the  curve,  which  is  infinitely  near  to  2,  is  understood  to  be 
that  one  which  is  infinitely  near  to  the  selected  amplitude.  In  this 
way  the  amplitude  is  determined  throughout  the  curve.  There  is 
one  exception  to  the  continuity  of  the  amplitude;  when  z  passes 
through  the  origin,  there  is  an  abrupt  change  of  tt  in  the  value 
of  its  amplitude.  There  is  an  obvious  advantage  in  choosing  for 
the  amplitude,  when  i^ossible,  the  least  positive  turn  wliich  will 
bring  the  line  Ox  into  coincidence  with  the  line  O2 ;  this  turn,  which 
we  have  called  Oq,  may  be  called  the  chief  value  of  the  amplitude. 
This  plan  will  be  generally  adopted,  and  will  not  need  explicit  state- 
ment.    The  context  will  show  when  it  is  inapplicable. 

§  3.     Tlie  representation  of  the  point  z^  -f-  22. 

We  are  to  constinict  the  point  whose  affix  is  the  sum  of  the 
affixes  of  two  given  points. 

*  The  amplitude  Is  sometimea  called  the  argument. 
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Let  21  =  iTi  -f-  iy\,  «2  =  3^2  +  iy2\ 

then  2i  +  «2  =  «i  +  «2  +  i  {Vi  +  y^  - 

The  co-ordinates  of  the  fourth  comer  z^  of  the  parallelogram  OziZ^z^ 
are  a?!  -f  a^  ^i  -f-  2/2  >   hence,  z^  is  the  point  which  represents  Zi  -h  z^. 

The  representation  of  the  point  2i  +  22  +  sfs- 

Let  2i,  Z2,  23  be  any  three  points  in  the  plane.  The  point 
2^1  +  2^2  +  ^s  can  be  found  by  the  following  construction :  draw  lines 
^iPa  P2P3  parallel  and  equal  to  Oz^y  Oz^-  The  point  ps  has  for  its  affix 
^1  +  2^2  +  ^     And  so  on  for  the  sum  of  any  number  of  2's. 

§  4.  Subtraction,  If  2i  +  22  =  2J3,  then  of  course  23  —  2i  =  z^.  The 
construction  is  as  follows :  join  Zi  to  23,  and  draw  0«2  parallel  and 
equal  to  ZiZ^,    The  point  z^  represents  the  difference  23  —  Zi, 

§  5.  Multiplication,  To  construct  the  point  ZiZ^,  use  polar  co-ordi- 
nates, and  write  Zi  =  pi  (cos  ^1  -f- 1  sin  ^1),  22  =  P2  (cos  ^2  +  *  sin  ^2)  •  By 
ordinary  multiplication 

ZiZ2  =  P1P2  Icos  (^1  -h  ^2)  + 1  sin  (^1  +  ^2)  I, 

so  that  the  point  21^2  has  polar  co-ordinates  pip^,  Oi  -f  Of. 

We  see  that  the  absolute  value  of  the  product  is  equal  to  the 
product  of  the  absolute  values,  and  the  amplitude  of  the  product  is 
equal  to  the  sum  of  the  amplitudes ;  this  has  been  proved  for  two 
factors,  and  can  be  proved  at  once  for  any  number. 

§  6.     Division,     Zi/z.2  =  pi  (cos  Oi  -f  i  sin  0i)/p2  (cos  O2  -f-  i  sin  63) 

=  pi/p2  •  I  cos  (^1  —  ^2)  +*  sin  (^1  —  Oi)], 

Thus  the  absolute  value  of  a  quotient  is  the  quotient  of  the  absolute 
values,  and  the  amplitude  is  the  difference  of  the  amplitudes  of  the 
numerator  and  denominator. 

§  7.  So  far  we  have  treated  2  as  a  quantity  attached  to  a  point 
without  assigning  any  meaning  to  2  itself.  But  a  meaning  can  be 
assigned  to  2  which  is  very  useful  for  many  applications.  To  this 
we  now  proceed. 

Strokes,  When  the  magnitude  and  direction,  but  not  the  position, 
of  a  quantity  are  taken  into  account,  the  directed  quantity  is  called  a 
stroke  or  vector.  The  magnitude  is  called  its  absolute  value  or  mod- 
ulus ;  the  direction  of  the  stroke  (i.e.  its  inclination  to  some  fixed  line) 
is  called  its  amplitude  or  argument.  A  displacement  of  a  point  from 
the  position  a  to  the  position  6  is  a  stroke,  which  we  denote  by  ab. 
If  a  rigid  body  be  displaced  from  one  position  to  another,  without 


4  GBOMETRIC  INTEODUCTION. 

rotation,  so  that  a,  ai  are  displaced  to  b,  bi,  the  definition  implies 
that  the  strokes  ab  and  afii  are  equal.  The  strokes  ab,  biUy  are  not 
equal,  but  opposite.  Equality  of  strokes  implies  two  equalities: 
equality  of  absolute  values  and  equality  of  amplitudes. 

In  the  comparison  of  strokes  it  is  convenient,  in  general,  to  refer 
them  to  the  same  initial  or  zero-point,  which  we  shall  call  the  origin, 

and  denote  by  0.     From  0  we  draw  a 
^  directed  straight  line  Ox,  which  serves  as 

zero  of  direction.     On  this  line  we  take 
points  a,  b  equidistant  from  0.     Then 
Q      3  aj      60  =  Oa.    Now  by  the  expression  60  -f  06 

,  is  meant  a  displacement  from  6  to  0,  fol- 

lowed by  a  displacement  from  0  to  6. 
The  resultant  displacement  is  evidently 
fig-  2  zero,  or  60  -f  0^  =  0._Thus  60  =  -  06,  and 

Oa  =  60 ;  therefore  06  =  (  —  1  )0a.  In  this 
equation  we  may  regard  —1  as  an  operator  which  turns  Oo,  in  the 
plane  of  the  paper,  through  the  angle  ir.  Mark  off  in  the  line  Oy 
perpendicular  to  Ox  points  c  and  d,  whose  distances  from  0  are  equal 
to  that  of  a  or  6.  Let  i  be  the  operator  which  changes  the  stroke 
Oa  into  the  stroke  Oc.  Then  Oc  =  i  •  Oa,  and  we  may  regard  i  as  a 
turn  through  7r/2,  counter-clockwise,  in  the  plane  of  the  paper. 
Now  06  arises  from  Oc  by  such  a  turn,  therefore 

06  =  i.0c  =  t*.0a. 

But  06  =  (-.l)0a; 

hence  i*  •  Oa  =  (  -- 1)  •  Oa. 

Since  the  operators  —  1  and  P  have  the  same  effect  on  Oa,  we  are 
led  to  represent  the  operator  i  by  the  symbol  V  —  1,  and  to  interpret 
the  symbol  i  by  a  turn  through  a  right  angle.  If,  in  Fig.  2,  Oa  be  of 
length  1,  we  denote  it  merely  by  1,  and  generally  by  any  real 
positive  quantity  x  we  mean  the  stroke  Ox ;  Oc  is  i .  1,  or  simply  t, 
it  being  understood  that  the  subject  of  operation,  when  not  men- 
tioned, is  the  stroke  unity.  Further,  06  =  1"^  =  — 1,  0(i=  i^  =  — ?, 
Oa  =  I*  =  1.  The  stroke  ty  is  the  line  which  joins  0  to  a  point  on 
the  axis  of  y,  distant  y  units  from  the  origin,  the  point  being  above 
or  below  the  line  Oa?  according  as  y  is  positive  or  negative. 

To  interpret  the  sum  of  two  real  numbers,  say  2-f  3,  we 
suppose  the  displacement  3  to  follow  on  the  displacement  2,  so  that 
the  beginning  of  3  is  the  end  of  2.  Thus  in  a  sum  only  the  first 
stroke  is  drawn  from  the  origin.     We  define  the  addition  of  any 
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two  strokes  in  the  same  way.  Thus,  2  + 13  shall  mean  two  steps 
to  the  right  and  3  upwards ;  the  sum  is  represented  by  the  single 
stroke  from  0  to  the  point  so  obtained.  If  we  write  z  =  ar  +  iy,  we 
mean  that  the  stroke  from  the  origin  to  the  point  whose  co-ordinates 
are  Xj  y  is  called  z. 

We  may,  then,  regard  z  as  a  stroke  drawn  from  the  origin  instead 
of  (as  at  first)  merely  the  point  which  marks  the  end  of  the  stroke. 
And  though  in  general  we  shall  represent  z  by  a  point,  it  is  some- 
times convenient  to  fall  back  on  the  underlying  stroke  idea.  We 
now  show  that  the  method  of  strokes  gives  interpretations  of  the 
fundamental  operations  which  agree  with  those  already  given. 

§  8.     Tlie  addition  of  strokes. 

The  sum  of  two  strokes  z,?  ^2  is  the  diagonal  of  the  parallelogram 
whose  sides  are  Zi,  Zj,  and  Zj  -|-  z^  means  that  Zj  begins  at  o  and  z^  at  Zj 
(see  Fig.  3).     To  add  several  strokes,  we  add  the  third  to  the  sum  of 
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the  first  two,  giving  a  new  stroke ;  the  fourth  to  this,  and  so  on. 
Since  the  length  of  the  resultant  stroke  is  not  greater  than  the  sum 
of  the  lengths  of  the  component  strokes,  we  have  the  theorem  that 
the  absolute  value  of  a  sum  is  not  greater  than  the  sum  of  the 
absolute  values  of  the  terms. 

§  9.     Subtraction  of  two  strokes. 

Let  Zi  -f  Zj  =  Z3,  then  Zg  —  Zj  =  Zi.  Hence,  to  represent  the  differ- 
ence of  two  strokes  Zg,  z.^  let  both  start  from  the  origin  and  join  the 
point  Zj  to  the  point  Zg.     The  stroke  z^^  (Fig.  3)  represents  Zg  —  z^ 

§  10.     Multiplication. 

Using  polar  co-ordinates,  x  4-  ?*//  =  p  (cos  ^  -f  i  sin  ^)  ;  we  may 
regard  this   expression  as  an  operator  on   the  stroke  1,  which  is 
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understood.  Then  this  stroke  1  is  to  be  stretched  in  the  ratio  p/1, 
and  turned  through  an  angle  0, 

To  multiply  z^  by  z^  the  operator  Zi  is  to  affect  the  stroke  z^  in 
the  same  way  as  it  affects  unity  in  order  to  obtain  the  stroke  Zi, 
Let  P2,  O2  be  the  absolute  value  and  amplitude  of  Z2 ;  pi,  Oi  those  of  Zj. 
Then  we  must  stretch  p^  till  it  becomes  pip^  and  increase  the  ampli- 
tude $2  by  $1.    Thus  we  obtain  the  same  rule  as  before.* 

Geometrically,  if  the  triangle  Oz^^  be  similar  to  the  triangle  Olzu 
then  z^  represents  the  product  ZiZ^.  When  we  say  that  abc  and  a'b'c' 
are  similar,  it  is  to  be  understood  that  the  triangles  are  congruent, 
or  of  like  sign ;  abc  is  positive  when,  in  describing  the  perimeter 
from  a  to  c  by  way  of  b,  the  area  lies  on  the  left.  It  is  further  to 
be  understood  that  corresponding  angles  are  mentioned  in  their 
proper  order,  i.e.  that  the  angles  at  a  and  a'  or  at  b  and  b'  or  at  c 
and  c'  are  equal. 

§  11.     Division,     Let  z^/zs  =  Zi ;  therefore  z^  =  z^z^  =  z^i. 
Hence,  to  determine  z^  we  construct  a  triangle  Ol^i  similar  to 
the  triangle  Oz^p^ 

§  12.  The  interpretation  of  cos  ^  -f  t  sin  ^  as  a  turn  through 
an  angle  tf  affords  an  immediate  proof  of  De  Moivre's  theorem.  For 
a  succession  of  turns  &iy  $23  •••>  ^*  is  effected  by  the  operator 

(cos  B\  -f  i  sin  B^)  (cos  B^^i  +  i  sin  B„_i)  •••  (cos  By  4-  i  sin  Bi), 

and  the  single  turn   ^i  -f  ^2  H f-  ^*  by 

cos  (^1  -f  ^2  +  •••  -f  Bj)  +  i  sin  (^^  +  ^^  +  •••  4-  ^»). 

But  the  single  resultant  turn  produces  the  same  effect  as  the 
succession  (in  any  order)  of  component  turns,  therefore 

(cos  Bi  -f  i  sin  Bi)  (cos  B^  -f  i  sin  ^2)  •••  (cos  B„  -f  i  sin  B,) 

=  cos  (^1 4-^2-1 h  Bf)-\-i  sin  (^1 4-  ^2  4 h  B^). 

An  important  special  case  is  when  ^^  =  ^3  =  ...  =  ^^  =  2kir/k. 
The  formula  becomes 

(cos  2 Xtt/A:  4- 1  sin  2  A.7r/A;)*=  cos  2X7r  4-  e  sin  2X7r  =  1. 

Hence  cos  2X7r/A;  4-  i  sin  2kir/k  is  a  A:th  root  of  unity,  and  the  k 
distinct  roots  are  obtained  by  making  A.  =  0, 1, ...,  A:  —  1. 


*  It  is  to  be  observed  that  z^z^  is  not  tbc  product  of  two  vectors  in  the  Quaternion  sense, 
but  the  effect  of  an  operator  denoted  by  z^  on  a  vector  denoted  by  z^.  For  this  reason  there  is 
an  advantai^e  in  replacing  the  word  vector  by  stroke.  [See  Clifford's  Common  Sense  of  the 
Exact  Sciences,  p.  190.] 
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§  13.  Powers  of  z.  The  positive  integral  power  is  included 
under  the  multiplication  law.  Let  the  absolute  value  of  2  be  p,  the 
amplitude  $.  Then  2*  has,  when  n  is  a  positive  integer,  an  absolute 
value  p"  and  an  amplitude  nO,  To  interpret  Tf^^,  where  p  and  q  are 
integers,  call  its  absolute  value  p',  its  amplitude  <f>.  By  2p/«  is  to  be 
understood  a  quantity  which,  when  multiplied  by  itself  q  —  1  times, 
gives  2f.  •  Therefore  pf^  =  p^,  q<f>  =  p$ -^  2  kw,  where  A.  is  any  integer. 
The  absolute  value  p  being  positiye,  there  is  a  real  positive  value  of 
p^^%  and  this  we  choose  for  p'.  The  amplitude  <f>  has  q  distinct  values, 
got  by  giving  to  X  the  values  0, 1,  2,  •••,  g  —  1.  No  two  of  these  are 
congruent  with  regard  to  2ir,  but  any  other  value  of  the  integer  A 
gives  an  angle  congruent  to  one  of  these  q  amplitudes.  The  absolute 
values  of  the  q  roots  are  equal  to  p',  and  the  amplitudes  form  an 
arithmetic  progression  of  q  terms,  for  which  the  common  difference 
is  2ir/q.  If  A.  =  0  and  $=Oqj  then  <^o=2>^o/Q'  gives  the  chief  root. 
The  representative  points  form  a  regular  g-gon. 

A  negative  power  is  the  quotient  of  1  by  a  positive  power. 

§  14.  The  Arithmetic  Mean  of  n  points  z,  (r  =  l,  2,  •••,  n)  is 
the  point  defined  by  the  equation 

n 

z  =  1/n  •  2z,. 
1 

n  n 

Its  co-ordinates  are  1/n  •  l,x^  1/n  •  2y^ ;  accordingly  the  point  is 

1  1 

the  centroid  of  the  n  points. 

A  Geometric  Mean  of  n  points  z^  (r  =  l,  2,  •••,  n)  is  a  point 
defined  by  the  equation 

n 
S^  =  ZiZ2"'Zn  =  Uz^ 

1 

Thus  the  geometric  means  are  n  in  number,  and  form  a  regular 
polygon. 

In  particular,  the  geo- 
metric means  of  z^  Z2  are 
the  points  2,  2',  which  lie  on 
the  bisectors  of  the  angles 
zfiz^,  z^Ozij  at  a  distance 
from  0  which  is  the  posi- 
tive square  root  of  \zi\  \Z2\. 
These  points  are  more  prop- 
erly   the    geometric    means 

xvith  regard  to  the  origin,     A  geometric  mean  with  regard  to  any 
point  Zq  is  defined  by  the  equation 

n 
(2  — 2(,)"  =  n(2^  — 2o). 
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The  Harmonic  Mean  of  n  points  (with  regard  to  the  origin)  is 
the  point  defined  by 

n/z  =  2 1/Zr. 
The  harmonic  mean  with  regard  to  any  point  Zq  is  defined  by 

n 

n/(z-2:o)  =  21/(2:,-Zo). 

The  arithmetic  mean  is  peculiar  in  that  it  is  independent  of  the 
origin. 

§  15.  An  extension  of  the  Aigand  representation  to  points  in  space  is  not 
consistent  with  the  maintenance  of  the  rules  of  ordinary  algebra. 

If  such  an  extension  be  possible,  a  point  ((,  rj,  ^)  will  have  for  its  affix 
<  +  ti?  +  j^  The  product  of  two  such  expressions,  (a  -f  ib  +  jc)(a  +  ifi  4-iy), 
must  be  of  the  same  form.    Hence  i*',  ij,  /*  must  be  linear  functions  of  t,  J, 

Let  i^  =  p,  +  Qii  +  rj,  ij  =  ji  =  p,  +  q^i  +  rj,  /»  =  p,  -f  ^3*  +  rj,  and  let 
the  product  in  question  be  zero.  This  requires  that  the  constant  term  and  the 
coefficients  of  i,  j  shall  vanish  separately.    Let  the  resulting  equations  be 

Dra -{•  Erp -{•  Fry  =  0    (r  =  1,  2,  3). 

These  equations  can  be  satisfied  by  values  of  a,  /3,  y  other  than  a=j3=7=0, 

provided  A  =  0,  where 

Di    E^    Fi 

X/j     Jit^     F^ 
A     ^s     ^s 


A  = 


Now  A  is  a  cubic  expression  in  a,  6,  c.  If  real  values  be  given  to  6,  c,  the 
equation  A  =  0  must  have  one  real  root ;  choose  this  for  a.  Thus  the  product 
(a  +  ib  +  jc)  (a  +  t/3  -f  }y)  can  be  made  to  vanish  in  cases  when  neither  of  the 
factors  vanishes,  a  result  contrary  to  the  laws  of  ordinary  algebra.  [See 
Konigsberger,  EUiptische  Fiuictionen,  p.  10;  Stolz,  AUgemeine  Arithmetik, 
t.  ii.  ch.  1.] 

§  16.     Continuity  of  one-valued  functions. 

When  to  each  value  of  a  complex  variable  z  another  complex 
variable  w  is  assigned,  so  that  when  z  is  given,  w  can  be  constructed 
uniquely,  to  is  a  one-valued  function  of  z.  When,  for  a  given  z,  n 
values  of  w  exist,  to  is  an  n-valued  function  of  z.* 

A  one-valued  function  f{z)  is  continuous  at  a  point  z  =  a  of  a 
region  if  to  every  positive  quantity  c,  however  small,  a  positive 
quantity  8  can  be  assigned,  such  that  for  all  points  z  of  the  region 
for  which  1 2  —  a  |  <  8, 

I /(«)-/(«)!<€. 

*  The  idea  of  a  function  will  be  more  carefully  considered  in  Chapters  II.  and  m. 
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For  example,  if  m  be  a  positive  integer,  2*  is  a  continuous  one- 
valued  function  of  z  at  every  finite  point  a.     For  let  «  —  a  =  ^ ;  then 

2-  -  a-  =  mar-^h  -f  '^^'^'7^)  a— W  +  ..., 
therefore  (§  8) 

1  •  2 

By  taking  { h  \  small  enough,  the  series  on  the  right  can  be  made 
<  any  given  positive  quantity  c ;  let  8  be  such  a  value  of  \h\\  then, 
when  1 2  —  a  [  <  8,  |  «"•  —  a"*  |  <  c,  and  therefose  z*  is  continuous  at 
2  =  a. 

If  m  be  a  negative  integer,  2*  is  discontinuous  at  2  =  0. 

A  function  is  continuous  in  a  region  if  it  be  continuous  at  all 
points  of  that  region. 

The  sum  of  two  functions,  which  are  continuous  at  z  =  aj  is 
continuous  at  z^a.    For  if,  given  c,  we  can  assign  81  and  82  so  that 

when  I  «  —  a  I  <  81,  \fi{z)  — /i(a)  |  <  c, 

and  when  1 2  —  a  |  <  8,,  |/j(2)  —/2(a)  |  <  c, 

then,  when  1 2  —  a  |  <  the  smaller  of  the  two  81  and  82, 

1/1 W  4-/,(2)  -/i(a)  -/2(a)  I  <  \Mz)  -/i(a)  I  +  |/,(2)  -Ma) 

<2t. 

Corollary,  —  The  same  theorem  holds  for  the  sum  of  a  finite 
number  of  functions.     In  particular 

w  =  cjr-^  c^-.i2'— '  ^-  ...  4.  c^ 

where  m  is  a  positive  integer,  is  a  continuous  function  at  every 
finite  point.  Such  a  function  is  called  an  integral  rational  function, 
or  shortly,  an  irUegral  function. 

The  quotient  of  two  integral  functions  is  called  a  rational  function. 
It  may  be  left  to  the  reader  to  prove  that  a  rational  function  is  con- 
tinuous at  a  finite  point  a,  unless  the  denominator  is  zero  at  a. 

The  integral  and  rational  functions  are  special  cases  of  the  alge- 
braic function^  which  is  defined  by  the  algebraic  equation  F(to",  2~)  =0, 
where  F{io%z**)  is  an  integral  function  of  both  2  and  w,  of  degrees  m 
in  2  and  n  in  w,* 


*  Definitions  similar  to  those  of  this  article  are  required  in  the  case  of  several  independent 
variables.  In  particular,  a  one-valued  function  /(«|,  2r„  ...,  z^)  is  continuous  at  Oj,  a^  ...,  a,  if  to 
an  arbitrary  positive  c  positive  quantities  6^  can  be  assigned  such  that 

l/t*i»  «»  •••»  «r) -/t«i»  a»»  •••»  «r)l<«  when  I  «,c-a^ I <«,c»  where  «» 1, 2, ..., r. 
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§  17.  In  the  Cartesian  geometry  of  two  dimensions  we  consider 
an  integral  algebraic  equation  between  two  variables,  F{x,  y)  =  0. 
For  graphical  purposes  x  and  y  must  be  real,  but  to  maintain  the 
generality  of  the  algebraic  processes  employed,  imaginary  points  are 
introduced. 

(i.)  The  values  x,  y,  when  both  real,  are  the  afl&xes  of  real 
points  on  two  straight  lines  ox,  oy,  which  are  both  axes  of  real 
numbers;  but  besides  these  real  points,  there  may  be  imaginary 
points  on  the  axes,  to  which  complex  numbers  are  attached. 

(ii.)  The  curve  does  not  represent  the  values  of  either  x  or  y 
separately,  but  merely  shows  to  the  eye  the  relation  between  the 
real  variable  x  and  the  corresponding  y,  when  real. 

In  the  Theory  of  Functions  F{w,  z)  =  0  is  an  equation  in  which 
both  MO  and  z  are  complex,  and  in  which  some  or  all  of  the  constants 
may  be  complex.  To  represent  z  a  complete  plane  is  needed.  The 
values  of  w  which  correspond  to  a  given  z  are  represented  by  as 
many  points  in  the  lo-plane,  which  may  or  may  not  be  the  same  as 
the  z-plane.    When  we  wish  to  show  to  the  eye  the  relation  of  to  to 

«,  we  seek  to  draw  the  paths  and 

^ 1 + —    (-A)       mark  the   regions    in  the  w^plane, 

which  correspond  to  assigned  paths 
and  regions  in  the  2f-plane. 

The  origin  in  the  to-plane  will  be 
{B)     denoted  by  0'. 
^  A  most  important  difference  be- 

^^•"  tween    the    theories    of    real    and 

complex  variables  lies  in  the  face  that  in  the  former  the  routes 
from  a  point  a  to  a  point  6,  are  restricted  to  the  straight  line  ah 
(Fig  6,  A) ;  whereas,  in  the  latter,  infinitely  many  paths  aph  connect 
a  and  h  (Fig.  6,  B), 

§  18.     The  fundamental  theorem  of  algebra. 

One  of  the  earliest  uses  made  of  the  geometric  representation 
of  the  complex  variable  was  in  the  proof  that  the  equation 

0 

has  n  roots.  While  z  ranges  over  the  whole  plane,  w  ranges  over 
part,  if  not  all,  of  the  to-plane.  Let  us  assume  that  to  never  reaches 
0',  then  there  must  be  some  point  or  points  in  the  2-plane  for  which 
to  is  at  a  minimum  distance  p'  from  0'.  Let  the  circle  whose  centre 
is  0'  and  radius  p'  be  called  T.  By  hypothesis  it  is  impossible  for 
to  to  move  into  tlie  interior  of  F,  whatever  be  the  «-patli.     We  shall 
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« 

disprove  this  hypothesis  by  showing  that  when  z+  h  describes  a 
small  circle  once  round  2,  w'  =/(«  4-  h)  turns  at  least  once  round  to. 
By  the  theory  of  equations, 

(i.)  Let  f{z)  =jfc  0,  and  let  w'^w  =  7i  {f(z)  +{ j .  When  |  A  |  is 
sufficiently  small,  { ( |  becomes  less  than  an  arbitrarily  assigned 
small  positive  quantity  c,  by  §  8;  and  am  (/'(2J)4-{)  tends  tp  the 
limit  am  f  (z) .  Hence,  approximately, «?'  —  w  =  hf  {z) .  Now  am  (h) 
takes  all  values  from  0  to  2ir  and  amf{z)  remains  constant,  while 
z-\-h  describes  the  small  circle.  Hence  am  (to'  —  w)  increases  by 
2  IT.  This  shows  that  to'  describes  a  small  closed  path  once  round 
to,  and  penetrates  into  F,  contrary  to  hypothesis. 

(ii.)  Let  f\z)  =  0.  All  the  coefficients  cannot  vanish,  since  the 
last  coefficient  is  a  constant.  Let  f^{z)/r\  be  the  first  of  the 
coefficients  which  does  not  vanish.  The  approximate  equation 
w' —  w  =^  hy^ (z) /r  \  shows  that  to'  turns  r  times  round  Wy  while  z 
describes  its  circle.  As  before,  this  leads  to  a  result  which  is  incon- 
sistent with  the  original  hypothesis. 

It  results  from  this  argument  that  there  is  a  value,  say  z^  for 
which/(2)  =  (2  —  Zi)fi  (z) .  By  the  same  argument  fi{z)  =  (2  —  z^)f2(z)y 
and  so  on.  Thus  f{z)  has  as  many  zeros  as  dimensions.  [See 
Argand,  Sur  une  mani^re  de  repr^senter  les  quantites  imaginaires, 
Reprint  of  1874;  Clifford's  Collected  Works,  p.  628;  ChrystaPs 
Algebra,  t.  i.,  p.  244.] 

A  result  of  Cauchy's  follows  at  once.    We  have 

f{z)  =  a  (2  -  Z^)  (2?  -  2f2)  —  (2J  -  2«). 

Therefore  the  amplitude  of /(«)  is  equal  to  the  sum  of  the  am- 
plitudes of  a,z  —  Zi,z  —  Z2i*",z  —  z^,  Now  let  z  describe  a  closed 
contour  returning  to  its  starting  point. 
If  a  root  z^  be  inside  the  contour,  the 
amplitude  of  z  —  z^  increases  continu- 
ously, and  the  final  amplitude  is  greater 
than  the  initial  amplitude  by  27r  (Fig.  7, 
A).  If  z^  be  outside  the  contour,  the 
amplitude  returns  to  the  old  value 
(Fig.  7,  J5).  Hence  if  8  be  the  number 
of  roots  inside  the  contour,  the  change 
in  the  amplitude  of  z  is  2ir8.  ^'9'  ^ 

§  19.  When  a  function  has  more  than  one  value  for  a  given  z, 
each  value  is  called  a  branch  of  the  function.    Each  branch  is  a  one- 
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valued  and  continuous  function  at  «,  certain  critical  points  being 
excluded.  Its  analytic  expression  is,  in  general,  only  possible  by 
the  aid  of  infinite  series.  For  example,  an  algebraic  function,  given 
by  jP(t<7",  2"")  =  0  has  n  branches  (§  18);  the  critical  points  are 
those  at  which  a  branch  is  infinite  or  equal  to  another  branch. 
Except  at  these  points,  each  branch  is  evidently  one-valued,  and 
will  be  proved  to  be  continuous.*     (See  Chapter  IV.) 

§  20.  Since,  when  z  is  given,  z  and  y  are  also  given,  any  func- 
tion w  of  the  real  variables  x  and  y  was  termed  by  Cauchy  a  function 
of  z.    Let  to  =  w  4-  iv,  where  w,  v  are  real  functions  of  a,  y ;  also  let 

u,  V,   -^,    ■-^,    -^,    -^  be  continuous  functions  of  x,  y,  at  the  point 
ox     dy    ox    dy 

z.  We  propose  to  find  the  necessary  conditions  in  order  that 
{da  +  idv)  / {dx -\' idy)  may  be  independent  of  dy/dx.  Let  Xj  y,  z 
receive  increments  Ax,  Ay,  A2  (=  Ax  +  i\y)  ;  then 

u{x 4-  Ax,  y  +  Ay)  -  u(x,  y)  =  ^^f-^ 4-  iA-h^yf^ -f  lyA 

v{x  +  Ax,  y  -f  Ay)  -  v{x,  y)  =  Ax^^ -f  ^2^4-  ^yf~  +  vA, 
where  ^1,  ^2,  rju  rj^  tend  to  zero  simultaneously  with  Ax,  Ay.    Hence, 


$-±mi_^Hi-')^<m--) 


Ax  -f-  tAy  ~  1  4- 1  ^ 

Ax 

The  limit  of  the  expression  on  the  right  is 

8?t  ,   .8v  ,  dij  fZu  ,   ,hv' 
8x      Ix 


dx\S!/        hy) 


OX 

The  necessary  and  sufficient  condition  that  this  limit  be  inde- 
pendent of  dy/dx,  I.e.  independent  of  the  mode  of  approach  to  2,  is 


and  this  condition  is  equivalent  to  the  two 

8x     hy     hy  hx 

*Tbe  definition  of  contiauity  aesigns  no  meaning  to  the  phrase '  continuous  function '  except 
when  for  the  region  in  question  the  function  in  one- valued.  When  the  phrase  occurs,  the  atten- 
tion is  fixed  on  a  continuous  branch  of  the  function ;  and  the  points  where  there  is  confusion  of 
branches  are  to  be  excluded,  for  the  present,  from  the  region  considered. 
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Analytic  expressions,  which  involve  Xy  y  only  in  the  combination 
X  4-  ly,  satisfy  these  relations.  Cauchy  used  for  such  analytic  ex- 
pressions the  term  monogenic  function.  As  we  shall  be  concerned 
almost  exclusively  with  functions  of  this  kind  it  is  convenient  to 
omit  the  adjective.  Functions  such  as  x—iy,  a^^y^,  will  not  be 
regarded  as  functions  of  z,  inasmuch  as  they  are  non-monogenic. 

The  equations  (i.)  are  equivalent  to 

&c~i8^ ^  ^^' 

and  suflScient  conditions  in  order  that  a  function  of  x  and  y  may 
possess  a  determinate  differential  quotient  which  is  independent 
of  (Jly/dx,  are  that  8w/Sx,  Bw/By  are  to  be  continuous  and  satisfy 
the  equation  (ii.)  throughout  a  region  which  encloses  z,  [See 
Harnack's  Diff.  Calc,  trans,  by  G.  L.  Cathcart,  p.  141.]  It  will  be 
seen  subsequently  that  the  initial  assumptions  as  to  the  continuity 
of  u,  Vf  and  of  their  first  derivatives,  imply  the  existence  and  con- 
tinuity of  the  remaining  derivatives.  Hence,  by  ordinary  differen- 
tiation, it  follows  from  (i.)  that  u,  v  satisfy 

=  0, =0 (111.) 

The  equations  (iii.)  show  that  u,  v  are  solutions  of  Laplace's  equa- 
tions for  two  dimensions.  It  is  evident  from  (i.)  that  the  solutions 
u  and  V  are  related.  They  are,  in  fact,  the  well-known  conjugate 
functions  of  Physics.  [See  Clerk  Maxwell's  Electricity  aud  Magnet- 
ism, 3d  ed.,  t.  i.,  p.  285 ;  Minchin's  Uniplanar  Kinemjitics,  p.  226."] 

§  21.  A  theorem  of  great  importance  follows  from  the  fact  that 
dw/dz  does  not  depend  on  dz*  Let  2,  zi,  z^  be  three  near  points  in 
the  2-plane  and  w,  Wu  W2  the  corresponding  points  of  a  branch  w ;  then 

lim  (Wi  —  w)/(Zi  —  z)  =  lim  {w^  —  w)/(Zt  —  z). 

Hence,  if  dw/dz  be  neither  zero  nor  infinite, 

lim  (t<?2  —  w)/{Wi  —  w)  =  lim  (Zj  —  2!)/(Zi  —  z). 

Now  the  absolute  value  of  (Zj  — 2)/(Zi  — z)  is  the  ratio  of  the 
two  sides  of  the  triangle  z^zZi,  and  the  amplitude  is  the  included 
angle.  Therefore  the  triangles  WiWWi,  z^zz^  are  ultimately  similar. 
In  other  words,  corresponding  figures  in  the  two  planes  are  similar 
in  their  infinitesimal  parts,  except  at  points  which  make  dw/dz  =  0, 
or  00.    The  scale  dw/dz  depends  upon  the  part  selected. 

*  Riemann  (Werke,  p.  6)  defined  a  function  of  «  ae  a  variable  wboee  differential  quotient 
ie  independent  of  dt. 
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The  significance  of  the  equations  dw/dz  =  0,  dw/dz  =  oo  can  be  readily  dis? 
covered  in  the  case  of  the  algebraic  function.  It  will  appear  from  the  theory  of 
series  (Chapters  III.,  IV. )f  which  affords  a  precise  basis  for  a  knowledge  of  func- 
tions, that  for  a  finite  pair  of  values  tr,  z  the  condition  dw/dz  =  oo  requires  that 
two  or  more  values  of  w  become  equal  at  z^  so  that  to  cannot  be  regarded  as  one- 
valued.  Similarly  it  will  appear  that  dic/dz  =  0  requires  that  two  or  more 
values  of  z  become  equal  at  w.  Accordingly  the  theorem  holds  when  the  corre- 
spondence between  ir,  «  is  (1,  1)  at  and  near  the  points  considered.  It  is  not 
implied  that  near  points  at  which  dw/dz  is  neither  zero  nor  infinite,  to  must 
be  one-valued.  There  may  be  values  of  w  and  z  which  afford  more  than  one 
value  of  dw/dz.     (See  Chapter  IV.) 

If,  for  a  given  pair  tc,  «,  n  values  of  to  and  m  values  of  z  become  equal,  the 
theory  of  series  will  show  that  an  angle  in  the  to-plane  is  to  an  angle  in  the 
«-plane  in  the  ratio  m/n.  As  a  simple  example  consider  to^  =  z^.  Here  three 
points  z  correspond  to  two  points  to,  and  when  any  one  of  the  three  z''s  describes 
a  circle,  whose  centre  is  0,  with  angular  velocity  w,  each  to  describes  a  circle 
whose  centre  is  0',  with  angular  velocity  3  <a/2. 

Transformations  which  conserve  angles  are  known  as  isogonaly 
or  orthomorphic ;  and  the  one  figure  is  called  the  conform  represen- 
tation of  the  other. 

If  w  =  u  -\-  iv  be  a  one-valued  monogenic  function  of  a?  -f  ty,  the 
systems  of  orthogonal  straight  lines  x  =  a,  y  =  6  transform  into 
systems  of  orthogonal  curves  in  the  w-plane.  There  may  be  excep- 
tion at  points  given  by  dw/dz  =  0. 

We  proceed  to  a  brief  discussion  of  some  simple  cases  of  ortho- 
morphic transformation. 

§  22.     I.   «;  =  a5J  4-  6.     Let  z  describe  any  curve. 

The  to-curve  is  obtained  from  the  2-curve  by  (1)  changing  the 
length  of  each  vector  from  the  origin  in  the  ratio  |  a  | :  1,  (2)  turning 
the  curve  about  the  origin  through  an  angle  =  am  (a),  (3)  giving 
the  curve  a  displacement  6.  The  nature  of  the  curve  is  evidently 
unaltered  by  these  processes. 

§  23.   II.  w=««. 

Let        «  =  p  (cos  ^  -f  I  sin  ^),  w  =  p'  (cos  ff  -f  t  sin  ^'). 

Then  p'  =  pS  ^'  =  2^. 

When  z  describes  the  line  p  cos  (^  —  a)=  x,  t£?  describes  the  curve 

p'cos*(e72-a)=:K«, 

a  parabola  with  focus  at  the  origin  0'.  When  the  line  passes  through 
0,  K  =  0 ;  B  and  ^  -f  tt  give  congruent  values  of  ff ;  and  the  tc  curve  is 
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a  line  from  0'  to  infinity,  described  twice.     A  semicircle  "with  centre 
at  0  gives  a  circle  with  centre  at  0'. 

If  z  describe  a  circle,  with  centre  a  (which  may  without  loss  of  generality 
be  taken  on  the  real  axis)  and  radius  c,  then 


and  the  10-curve  is 


p2  _  2  a/)  cos  ^  =  c2  -  a^ 
p'  -  2  a  Vp'  cos  ^7  2  =  c^  -  ««, 


a  Cartesian.  Since  there  is  a  node  at  ^'  =  r,  p'  =  c'  —  a',  the  curve  must  be  a 
lima^on  with  a  focus  at  the  origin.  [See  Salmon,  Higher  Plane  Curves,  3d  edi- 
tion, p.  252.] 


OrfO 


Fig.  8 


To  study  the  relations  between  the  2-path  and  the  wv-path,  we  observe  that, 
since  both  z  and  —z  give  the  same  point  w^  the  lima^on  corresponds  not  only  to  the 
circle  already  considered,  but  equally  to  another  circle,  the  two  forming  a  figure 
symmetric  with  regard  to  the  origin  (Fig  8).  The  points  of  intersection  of 
these  circles  give  the  same  to-point,  say  n'.  If  we  start  from  n  and  describe  the 
right-hand  circle  positively,  when  «  is  at  —  w,  to  has  returned  to  n',  so  that 
the  arc  n,  ~  n  of  the  circle  gives  a  loop  of  the  to-path.  The  other  arc  ^n,  n 
gives  another  loop  of  the  tr-path.  The  reader  will  find  it  interesting  to  con* 
trast  the  manners  in  which  the  nodes  arise  in  this  paragraph  and  in  §  47. 
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§  24     III.  W  =  Z\ 

Here  p'  =  p*,  0'  =  n$.    The  line  p  cos  tf  =  ic  gives  the  curve 

We  then  get  a  well-known  group  of  curves.  A  fundamental  property 
of  these  curves  follows  from  the  principle  of  isogonality.  Let  ^  be 
the  angle  which  the  ^-line  makes  with  the  stroke  z ;  then  ^  is  also 
the  angle  which  the  MHJurve  makes  with  the  stroke  w.  Since  $'=  nB, 
and  tf  -f-  ^  =  ir/2,  therefore  ^  =  7r/2  —  6^/n,  the  property  in  question. 


Fig.  9 


The  half-line  0'  =  p  (mod  2ir)  represents  the  n  equiangular  half- 
linfts  6=(P-{-  2mw)/n  (i/i  =  0,  1, ...,  n  —  1),  while  the  whole  line 
26'  =  2p  represents  the  2n  equiangular  half-lines  6  =  {P  +  mir)/n 
(m  =0;  !,•••,  2n  —  1),  which  make  up  n  whole  lines. 

The  circle  /y^ -2apcose  +  a^  =  c^ 

gives  the  curve  p'V*  -  2ap'i/»  cos  ^'/n  -\-a^  =  c^,  ^ 


Fig.  10 
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This  curve  is  easily  sketched  directly  from  the  relation  to  =  2f*.  Let  us,  for 
instance,  take  n  =  3  and  suppose  that  the  origin  o  is  inside  the  circle  and  that 
•  the  axis  of  x  is  a  diameter.  The  points  whose  amplitudes  are  ±  x/S  give  the 
same  value  of  to,  i.e.  give  a  node^  the  points  whose  amplitudes  are  ±  2  t/3  give 
another  jiode.  As  am  (z)  increases  from  0  to  t,  | « |  (Fig.  10)  decreases,  and 
therefore,  as  am  (to)  increases  from  0  to  3  t,  { to  |  decreases. 

§  25.     IV.        w  =  az'  4-  2>2«  where  a,  b  are  real. 

Let  z  describe  a  unit  circle  with  centre  0  ;  let  the  angular  velocity  be  unity. 
The  motion  of  to  is  the  composition  of  two  rotations :  (1)  a  point  to,  rotates  with 
angular  velocity  p  in  a  circle  of  radius  a,  centre  0' ;  (2)  to  rotates  with  angular 
velocity  g  in  a  circle  of  radius  h,  centre  to,.  The  motion  is  thus  epicyclic.  The 
reduction  to  trochoidal  motion  can  be  effected  in  two  ways. 


(1)  If  we  divide  the  stroke  to,  at  Z,  and  draw  circles  as  in  Fig.  11,  choos- 
ing I  so  that  the  arcs  Im^  In  are  equal,  then  to  is  a  point  fixed  in  the  circle  (to,) 
which  rolls  on  the  circle  (0').  This  happens  if  the  radii  of  the  circles  be  in  the 
ratio  (q  —  p)/pt  so  that  the  radius  of  the  fixed  circle  is  (q  —p)a/q,  that  of  the 
moving  circle  pa/q. 

(2)  We  may  write  our  original  relation  in  the  form 

to  =  62r»  +  azp ; 

interchanging  a,  b  and  p,  g,  the  same  curve  is  produced  by  the  rolling  of  a  circle 
of  radius  qb/p  on  a  fixed  circle  of  radius  (p  —  q)  b/p^  the  tracing-point  being 
at  a  distance  a  from  the  centre  of  the  rolling  circle. 

The  to-path  becomes  cycloidal  when  the  tracing-point  is  on  the  rolling  circle, 
te,  when  pa  =  qb.  A  convenient  pair  of  equations  for  the  trochoid  is  obtained 
by  writing  to  for  the  complex  quantity  conjugate  to  to.    Then,  since  i^:  =  1, 


to  =  az^  +  bz^,  xo  =  az  '  +  bz-^. 


18 


GEOMETEIC  INTRODUCTION. 


§26.  V.  In  III.  let  n  =  -l;  then  p'=  1/p,  tf'=-tf.  If  to 
be  represented  on  the  2-plane,  the  point  vj  has  polar  co-ordinates  1/p 
and  —  $y  and  is  therefore  the  reflexion  in  the  real  axis  of  the 
geometric  inverse  of  z  with  respect  to  a  circle  whose  radius  is  unity 
and  centre  0.  This  combination  of  reflexion  and  inversion  is  called 
by  Professor  Cay  ley  quasi-in  version. 

Since  it's;  =  1,  to  each  value  of  2,  other  than  zero,  corresponds 
one  value  w,  but  when  z  =  0,  t«?  =  oo .  This  leads  us  to  consider 
infinity  as  consisting  of  a  single  point,  not  of  infinitely  many.  In 
the  Theory  of  Functions,  all  points  at  an  infinite  distance  from  0  are 
supposed  to  coalesce  in  a  single  point  2  =  00. 

§  27.  To  make  this  supposition  a  natural  one  Neumann,  follow- 
ing out  one  of  Eiemann's  ideas,  chose  as  the  field  of  the  complex 
variable  a  sphere  instead  of  a  plane.  Let  0,  0'  be  opposite  points  on 
a  sphere  of  diameter  1.  Take  the  tangent  plane  at  0  as  a^plane. 
Join  each  point  z  to  0',  and  let  thd  joining  line  cut  the  sphere  at  p. 
Then  the  value  z  is  to  be  attached  to  p,  and  we  may  treat  the  sphere 
as  the  field  on  which  z  assumes  all  its  values.    Each  point  at  a 


finite  distance  in  the  plane  is  replaced  by  a  single  point  on  the 
sphere,  but  all  the  infinitely  distant  points  of  the  plane  are  replaced 
by  the  single  point  0'.  This  process  of  replacing  the  plane  by  the 
sphere  may  be  regarded  as  the  converse  of  stereographic  projection ; 
or,  again,  as  the  inversion  of  the  2-plane  with  regard  to  the  external 
point  0'. 

Let  the  tangent  plane  at  0'  be  the  to-plane,  with  0'  as  origin,  and 
the  line  O'u  in  which  aK)0'  meets  this  plane  as  real  axis.  Let  angles 
be  measured  counter-clockwise  for  observers  standing  on  the  sphere 
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at  0  and  0',  and  let  the  line  Op  meet  the  to-plane  at  w.  Then  the 
amplitude  of  w  =  —  (the  amplitude  of  z).  Again,  since  the  triangles 
OO'w,  2OO'  are  each  similar  to  OpO', 

\z\  \w\  =  l. 

Hence  wz  =  l,  or  the  curve  traced  out  by  w  is  the  representa- 
tion, for  wz  =  lf  of  the  z-curve.  When  z  describes  positively  a 
curve  which  includes  0,  w  describes  negatively  a  curve  which  includes 
0' ;  but  otherwise  a  positive  description  of  the  2-path  is  accompanied 
by  n  positive  description  of  the  tc-path. 

This  transformation  w  =  1/z  is  of  great  use,  for  by  its  help  the 
consideration  of  the  behaviour  of  a  function  of  w?  at  w  =  0  is  sub- 
sti^jlted  for  that  of  a  function  of  2;  at  z  =  00 . 

§  28.  The  transformation  wz  =  k  gives  \w\  1 2  |  =  |  A;  |,  and 
am  to  -f-  am  «  =  am  k.  It  is  (1)  an  inversion  with  respect  to  a 
circle,  centre  0  and  radius  |A;^/*|,  (2)  a  reflexion  in  a  line  which 
bisects  the  angle  xOk,    That  is,  it  is  a  quasi-in version. 

Now  any  circle  remains  a  circle  after  inversiou.  and  also  after 
reflexion.  Hence,  any  circle  in  the  z-plane  becomes  a  circle  in  the 
to-plane.     The  following  are  the  special  cases :  — 

(1)  A  circle  through  the  origin  in  the  2-plane  becomes  a  line  in 
the  to-plane  (t.e.  a  circle  of  infinite  radius) ; 

(2)  A  line  in  the  «-plane  becomes  a  circle  through  0' ; 

(3)  A  line  through  0  becomes  a  line  through  0'. 

When  to  and  z  are  represented  in  the  same  plane,  all  the  pairs 
of  points  which  satisfy  wz  =  k  are  said  to  form  an  involution. 
The  points  ±  ■^yk,  at  which  to  and  z  coincide,  are  the  double  points ; 
the  points  of  a  pair  are  said  to  be  conjugate ;  and  the  point  2  =  0, 
whose  conjugate  is  «  =  00,  is  the  centre  of  the  involution.* 

§  29.    The  most  general  bilinear  transformation  is 

w  =  (az  -f-  b)/(cz  -f-  d). 

It  contains  four  constants,  but  only  three  ratios.  We  may  there- 
fore assume  any  relation  between  a,  6,  c,  d.  The  most  suitable  one 
is  od  —  6c  =  1. 

This  transformation  can  be  built  up  out  of  simpler  ones,  for 
writing  to— a/c=to',  z-\-d/c=z',  so  as<to  change  both  origins,  we  get 

to'  =  -  l/c*«', 

*  Generally,  if  U  and  V  be  integral  functions  of  z,  of  degree  n,  the  points  given  by 
U+XV»0,  where  A  is  arbitrary,  form  an  n-ic  involation.  When  n=i2,  this  gives  a  relation 
between  two  points  of  the  form  2:,^,  — mC-^i  +  c,)  +  f  « 0;  when  z^^fto,  sr^ «  ft,  and  taking  ft  as 
a  new  origin  we  have  a  relation  of  the  form  in  question.  •* 
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which  is  the  quasi-inversion.  Accordingly,  circles  change  into 
circles  with  the  following  exceptions  :  — 

(1)  A  line  through  the  z'-origin,  that  is,  a  line  through  —  d/c  in 
the  2-plane,  becomes  a  line  through  ajc  in  the  lo-plane ; 

(2)  A  circle  through    —d/c  becomes  a  line  through  alc\ 

(3)  A  line  in  the  2- plane  becomes  a  circle  through  ajc. 

It  is  to  be  noticed  that  when  2j  =  — d/c, t(;  =  »,  and  when 
2  =  00 ,  w  =  ajc.  Hence  if  we  regard  a  straight  line  as  a  circle  of 
infinite  radius,  the  bilinear  transformation  transforms  circles  into 
circles,  without  exception.  We  shall  now  show  that  the  transfor- 
mation is  orthomorphic  throughout  the  plane.     We  have 

di(;/d2  =  l/(c3  +  d)l 

The  doubtful  points  are   «  =  —  d/c,  w  =  oo ,  and  2  =  oo ,  to  =  a/c 
To  study  what  happens  in  the  neighbourhood  of  2  =  x ,  write 

z  =  1/2',   aud  examine  the  behaviour  of  w  in  the  region  of  the  new 

origin  2'  =  0.     We  have 

w^(a'\-  bz')/(c-{-dz^), 

dw/dz'  =  (6c  -  ad)/{c  +  dz'y. 

Hence  when  2'  =  0,  to  =  a/c,  dio/dz*  =^—l/c^,  and  the  transforma- 
tion is  orthomorphic  at  2  =  00 .     If  the  equation 

w  =  (az  '\'b)/{cz  +  d) 

be  solved  for  2  and  to  be  put  =  l/w\  we  find  in  the  same  way  that 
dz/dw'  is  finite  and  not  zero,  when  w*  =  0.  Thus  the  orthomorphism 
exists  throughout  the  plane. 

Take^  four  points  2^,  2^,  23,  z^  and  let  the  corresponding  u/a  be 
H'l,  W2,  u'j,  W4.     Then 

Wr  =  (az,  +  h)/{cZr  4-  d),  w,  =  (az.  +  h)/{cz,  +  d), 

fi\  -  tt\  =  (ad  -  be)  (2,  -  z.)/{czr  4-  d)  {cz,  -j-  d), 
Honce 

(„.^-20,)(u^3-W4)/(lCi-W3)(u?2-.M?,)==(2,-22)(23--24)/(2i-28)(2s--«4). 

Each  of  these  is  called  an  anharmonic  ratio  of  the  four  points 
considered,  and  we  have  the  theorem  that  an  anharmonic  ratio  is 
unchanged  by  a  bilinear  transformation.  [This  theorem  was  given  by 
Mobius :  Die  Theorie  der  Kreisverwandtschaft  in  rein  geometrischer 
Darstellung.    Abh.  d.  Kgl.  Siiuhs.  Ges.  d.  W.,  t.  ii. ;  or  Ges.  Werke,  t. 

ii.] 
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Since  the  relation  between  w  and  z  involves  three  ai'bitrary 
ratios,  any  three  points  in  the  w?-plane  can  be  made  to  correspond  to 
any  three  points  in  the  2-plane.  Mobius's  theorem  then  gives  the 
point  in  the  wj-plane,  which  corresponds  to  any  fourth  point  in  the 
2-plane. 

§  30.     The  anharmonic  ratios  of  four  points. 
Let  Ziy  Zff  Zg,  z^  be  any  four  points,  and  let  X,  /x,  v  stand  for 
(2^1  -  2^3)  (2^1  -  «4)j  {H  -  «i)  (2^2  -  ^4),  (2i  -  22)  (2f3  -  «i)>  so  that 

X  +  ft  +  V  =  0. 
Any  one  of  the  six  ratios 

— /i/v,    —  v/X,    —  X//a, 

is  an  anharmonic  ratio  of  the  four  points.     Let  o-  be  any  one  of 
these,  say   — /x/k.    Then  —  X/v  =  1  —  cr,  and  the  six  ratios  are 

ir,  1/(1 -cr),   (a-l)/<T, 

1/cr,   1  —  cr,  ©"/(cr  —  1)- 

The  number  of  substitutions  which  can  be  formed  out  of  the 
four  suffixes  1,  2,  3,  4,  is  twenty-four.  Six  of  these  leave  4 
unchanged ;  they  are 

1;  (123);  (132);  (23);  (31)-,  <12)     ....     (A). 

These  change  X,  fi,  v  into 

X,/i,v;/x,  V,  X;  v,  X,  /a;  —  X,  —  v,  —  ft;  —  v,  —  /a,  —  X;  — /x,—  X,  —  v; 

and  therefore  change  «-  into 

cr;  l/(l-cr);   (cr-l)/cr;  l/cr;  cr/(cr-l);  1  -  cr. 

Any  substitution  of  the  following  seL 

1,  (23)  (14),  (31)  (24),  (12)  (34)  .    .....    (B), 

leaves  each  of  the  six  ratios  unaltered.  All  the  24  substitutions  of 
four  letters  can  be  compounded  out  of  (A)  and  (B). 
»  Since  the  six  anharmonic  ratios  are  bilinearly  related,  it  follows 
that  if  we  denote  by  cr  a  point  in  a  plane,  when  o-  describes  a  circle,  so 
do  the  points  which  denote  the  other  ratios  ;  and  therefore  while  cr 
describes  a  region  bounded  by  circular  arcs,  the  other  points  describe 
regions  bounded  by  circular  arcs.  It  is  possible  to  choose  the 
region  (<r)  in  such  a  way  that  the  six  regions  fill  the  <7-plane  without 
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overlapping.     With  centres  0  and  1,  describe  two  circles  of  radins 

1.     These  intersect  at  the  points    —  u^,  —  v,   where  v  =  -^^ — T^        » 

When  (T  is  confined  to  the  unshaded  triangle  whose  vertices  are 
0, 1/2,  —  V*,  l/o-  is  confined  to  a  triangle  which  arises  from  this  by 
inversion  with  regard  to  the  circle  whose  centre  is  0,  and  reflexion 
in  the  real  axis.  The  point  1/2  becomes  2,  0  becomes  oo ,  and  —  v* 
becomes  —  v;  the  region  (1/cr)  is  bounded  by  the  arc  of  the  second 
circle  from  2  to  —  v,  the  part  of  the  imaginary  axis  from  —  v  to 
—  oo,  and  the  part  of  the  real  axis  from  -f  x  to  2.  Again,  the  points 
(T  and  1  —  (T  are  symmetric  with  regard  to  1/2,  and  therefore 
their  regions  are  symmetric  with  regard  to  1/2.  The  region  of 
1/(1  —  cr)    is  the  inverse  of  the  region  of  1  —  <r,  and  therefore  has 


the  vertices  1,  2, — u*.  The  region  of  (r/(<r  —  1),  and  that  of  1/(1  —  o-) 
are  symmetric  with  regard  to  1/2;  as  also  are  those  of  l/o-  and 
(<r  — l)/(r.  In  this  way  the  marking  in  the  figure  is  seen  to  be 
correct.  When  <r  describes  a  shaded  region  adjacent  to  (<r),  the  other 
ratios  describe  the  remaining  shaded  regions. 
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At  the  point  1/2  draw  the  normal  to  the  o-'plane,  and  take  a 
point  on  the  normal  at  a  distance  V3/2  from  the  point  1/2.  Invert 
the  plane  with  this  point  as  origin;  the  points  oo,  —  1,  0,  1/2, 1,  2 
become  the  vertices  of  a  regular  hexagon  on  a  sphere,  lying  in  a 
great  circle  which  we  will  call  the  equator.  The  points  —  u*  and 
—  V  become  the  poles  of  the  equator,  since  they  subtend  a  right 
angle  at  the  centre  of  inversion.  The  shaded  and  unshaded  regions 
of  the  plane  pass  into  12  equal  regions  of  the  sphere. 

The  Special  Anhaimonic  Ratios. 

Among  the  six  ratios  equalities  may  arise  in  two  ways :  — 
(1)    fi/v  =  v/fi  =  ±  1.     The  lower  sign  gives  X  =  0,  and  involves 
coincidence  of  points.     Excluding  this,  we  have  /a  =  v.     When  two 
of  the  quantities  A,  fi,  v  become  equal,  the  four  points  are  said  to  be 
haiiTionic, 


3   -1 


H 


Fig.  14 


(2)  fi/v  =  v/X  =  (,i  4-  v)/(v  4-  X)  =  \/fi  =  1*^.  The  real  root 
gives  X  =  /A  =  V  and  involves  coincidences.  Excluding  this,  fi/v  = 
v/X  =  X//A  =  V  or  u*.  In  either  case  the  points  are  equianharmonic. 
We  shall  now  study  these  special  arrangements  of  four  points. 

§  31.     The  Harmonic  Quadrangle. 

We  have  said  that  four  points  are  harmonic  when  /x  =  v,  or 

or  2(«82f3-|-2l«4)  =  (2f«  +  23)(2fl+2:4) (ii.) 

From  the  symmetry  of  this  last  equation  it  appears  that  the 
points  have  paired,  ^j  with  z^,  and  Zi  with  z^.  When  four  points  are 
harmonic,  two  points  which  pair  in  this  way  are  said  to  be  conjugate ; 
and  either  pair  is  said  to  be  harmonic  with  the  other. 
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To  obtain  the  geometric  relations  of  the  four  points,  let  us  take 
the  origin  at  the  mean  of  z^  and  z^.  Then  ^2  +  23  =  0,  and  ZiZ^  =  «/  =  z/. 
Hence,  given  Zi,  z^  z^  we  construct  z^  in  the  following  way :  let  the 


line  zfi  meet  the  circle  ZiZ^^  at  2/.  The  image  of  2/  in  that  diameter 
of  the  circle  which  passes  through  0  is  z^.  Hence  the  four  points 
are  concyclic. 

Using  for  an  instant  the  methods  of  projective  geometry,  we  see 
that  the  lines  joining  2/  to  the  four  points  z^  z^,  and  z^  z^  cut  the 
line  zjdz^  harmonically,  so  that  the  pencil  whose  vettex  is  any  point 
of  the  circle  and  whose  rays  pass  through  the  four  points  is  har- 
monic. Taking  the  vertex  first  at  z^  and  secondly  at  23,  we  see  that 
the  tangents  at  Z2,  23  meet  on  the  line  2124 ;  in  other  words,  the  chords 
2^3  and  ZiZ^  are  conjugate  chords  of  the  circle. 

From  equation  (i.)  we  see,  by  equating  absolute  values,  that  the 
rectangles  of  opposite  sides  are  equal,  and,  by  equating  amplitudes. 


that 


^  222x23  -f-  ^  232422  =  TT, 


whence  again  the  points  are  concyclic. 

Given  three  points  2i,  20,  23,  we  have,  evidently,  three  points  each 
of  which  forms  with  the  given  three  a  harmonic  system.  Let  these 
points  be  ji,  j.,,  j^ ;  z^  ji  being  harmonic  with  z.^  23,  etc. 
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We  can  prove  tliat  the  lines  Zrjr  (r  =  1,  2^  3)  meet  at  a  point  k  by  Brian-_ 
chon^s  Theorem,  or  in  the  following  manner.  Let  us  pay  attention  not  only  to 
the  magnitude  and  direction  of  a  stroke,  but  also  to  the  point  of  application. 
For  instance,  regard  2  as  a  force  applied  at  the  origin ;  ^^  —  2;,  as  a  force  applied 
at  Zi,  etc.  The  expression  l/z  will  symbolize  a  force  of  magnitude  1/p  and 
inclination  ^,  applicfd  at  the  origin.    Now  equation  (i.)  may  be  written 

or,  writing  j|  for  z^,  and  changing  the  sign  of  t, 

so  that  the  resultant  of  forces  along  «,  —  «i,  «j  ~  z^  and  inversely  proportional 
to  the  lengths  of  these  strokes,  lies  along  j^  —  z^  and  is  inversely  proportional  to 
half  its  length.    Similarly  for  the  other  vertices ;  but,  by  addition, 

21/(7,-^0  =  0; 

hence  the  three  resultants  are  in  equilibrium  and  therefore  meet  at  a  point  k. 
This  point  is  called  the  syniQ^&dian^point  of  the  triangle  z^z^^. 

l\        §  32.    Tlie  Equianharmonic  Quadrangle. 

We  have  said  that  four  points  z^  z^  z^  z^  are  equianharmonic  when 
fi/y  =  V  or  V*.  Taking  first  the  case  [i/v  =  u*,  the  relation  which  con- 
nects the  points  is 

'     (»l-2;8)(2,-24)  =  -t;«(2fl-2,)(28-«4) (i.), 

which  may  be  written 

z^'\-ZiZ^'{-v{z^i-{-z^i)  +  v\z^Zi  +  z^^)=zO  -     .     .     •  (ii.), 
and  also 

l/(»i -»4)  +  v/(«2- 2:4)  4- 1^/(^8- 2^4)  =0 (iii.) 

Other  forms  of  the  relations  (i.)  and  (iii.)  are  obtained  by  the  use  of 
the  substitutions, 

(2^3)  (2^124),  (Vi)(2224),  (2^122)  (23^4). 
From  (i.)  we  have,  by  equating  absolute  values, 

i.e.  the  rectangles  of  the  three  pairs  of  opposite  sides  are  equal. 
Again,  equating  amplitudes, 

^  z^^z^  = 

Z  V4Z1  =  Z  Zg^a^i  —  7r/3  V (v.) 

Z  ZiZ^2  =  ^  SJj^jj^j  —  7r/3  ^ 

Now  regard  Zu  z^  z^bs  a.  given  triangle.  From  (iv.)  z^  is  given  as  an 
intersection  of  three  circles,  each  of  which  passes  through  a  vertex 


=  Z  Z^iZs  —  7r/3  1 

=  Z  ZJS.JS1  —  7r/3  y 


... 


(vi.) 
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and  through  the  points  where  the  bisectors  of  the  angles  at  that 
vertex  meet  the  opposite  side.  Either  of  the  two  intersections  of 
these  circles  forms  with  z^  z^  %^  an  equianharraonic  quadrangle. 
Call  these  points  h^,  h_,  then  from  (ii.) 

^+  =  —  (z^z  +  vz^i  +  v*2;,2Ja)/(2;i  +  v2?,  + 1^:3) 
and,  interchanging  v  and  v', 

/*-  =  —  (z^s  +  r^z^i  4-  vZiZ2)/{Zi  -f  v%  +  v^a) 

The  equations  i.,  ii.,  iii.,  v.,  refer  to  h^.  When  z^  =  A_,  we  must 
change  the  sign  of  ir/S  in  the  equations  v. 

§  33.     The  Covanants  of  the  Cubic. 

Let  Zi,  «2j  ^s  be  the  roots  of  r*  +  Sa^z^  +  Sa^-\-a^  =  0.  We  have 
proved  (§  29)  that  a  bilinear  transformation  does  not  change  an 
anharmonic  ratio.  The  points  h^,  h_  are  defined  by  special  anhar- 
monic  ratios  and  are  therefore  covariant.  Hence  if  we  form  the 
quadratic  whose  zeros  are  h^,  h_  and  notice  that  its  coefficients 
involve  z^  z^  Zs  symmetrically,  we  see  that  it  is  a  covariant  of  order 
2,  t.e.  it  is  the  Hessian  of  the  given  cubic  U* 

With  regard  to  the  cubic  whose  zeros  are  ji,ji,jsy  which  is  equally 
a  covai'iant,  we  know  that  the  cubic,  each  of  whose  zeros  forms  with 
those  of  the  given  cubic  a  harmonic  system,  is  the  cubicovariant  or 
Jacobian.  [See  Salmon's  Higher  Algebra,  4th  ed.  p.  183;  Clifford's 
paper,  On  Jacobians  and  Polar  Opposites,  Collected  Works,  p.  27.] 

§  34.     The  canonical  form  of  the  cubic. 

The  analytic  condition  that  a  triangle  be  equilateral  is,  if  Zj',  z^\  z^ 
be  the  points  in  positive  order, 

(2/  -z^)/{z^  -  Z.J)  =  cos  7r/3  +  i  sin  7r/3  =  -  v*, 

or  Zi' -\- VZ2' -{- v%' =  0 (vii.) 

But  from  (iii.)  we  have,  when  h^  is  origin, 

1  Ai  +  v/z^  +  i^As  =  0. 

Thus  the  quasi-inverse  of  Zi,  z^  z^  as  to  h^  is  positively  equilateral, 
and  therefore  the  inverse  triangle  itself  is  negatively  equilateral. 

The  triangle  is  now  reduced  to  its  canonical  or  equilateral  form. 
The  inversion  has  sent  one  Hessian  point  to  infinity.  If  we  now 
invert  with  regard  to  the  other,  the  triangle  must  remain  equilateral. 
Hence  this  other  Hessian  point  must  be  the  centre  of  the  triangle. 
Taking  this  point  as  origin,  we  may  write  for  the  cubic  U 
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In  the  canonical  form,  ji  and  Zi  are  harmonic  with  z^  and  z^. 
Hence,  jijijz  is  the  counter-triangle,  and  the  figure  zJ^2JihJ2  is  a 
regular  hexagon. 

§  35.  After  the  Jacobian  and  Hessian  points  we  consider  the 
polars  or  emanants  of  the  triangle.  We  shall  consider,  in  the  first 
place,  the  general  case  in  which  there  are  n  points  z^  given  by  an 
equation  f{z)  =  0,  of  the  7ith  order  in  z. 

Introduce  the  unit  y  by  writing  z/y  for  z,  and  multiply  by  y"  so 
that  the  equation  takes  the  homogeneous  form  /(«,  y)=0.  Take 
any  points  z/y  and  z'/y',  and  let 

2r,  =  (2  +  M')/(l  +  X,)  =  («  +  >i^')/{y  +  XrV') ; 

the  n  quantities  \.  are  roots  of 

Az-^Xz'ry  +  \y')^0, 
which,  if  we  write 

is  either  ^ 

f{z,  y)  +  XA/(z,  y)  +  ^  ^'f{^,  y)  +  ...  +  ^  A-/(«,  y)  =  0 

or       i-  A'"/(«',  y')  +  —V,  ^'""'/(^'.  y')  +  •  •  •  +  X"/(«',  y')  =  0. 

n  I  n  —  1 ! 

The  coefficients  of  the  powers  of  X  are  well-known  covariants. 
We  call  the  «  —  r  points,  given  by  ^""/{z,  y)  =  0,  the  rth  polar  of  the 
pole  2'  with  regard  to  the  given  n  points. 

The  geometric  meaning  is  easily  seen.  When  A*/(2;,  y)  =  0,  the 
sum  of  the  products  of  the  X's,  n  —  5  at  a  time,  is  zero.     But 

K  =  {z-Zr)/{z,-z'), 

Hence  the  sums  of  the  products  of  {z^  ^  z) I (Zr  —  z^^,  n  -^  s  at  a 
time,  or  of  {z^  —  z^)/{Zr  —  z),  5  at  a  time,  is  zero.    For  the  first  polar 

or  2/'l-^^^  =  0, 

or  n/(2'-2)  =  21/(2,-2), 

so  that  2'  is  the  harmonic  mean  of  the  n  points  z^  with  regard  to  any 
first  polar  point  of  z\ 
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Comparing  the  two  equations  for  X,  we  see  that  A*/(«,  y)  and 
A'"~*/(2',  y')  differ  only  by  a  numerical  factor.  Hence  if  2  be  an  «th 
polar  point  of  z',  «'  is  an  (n  —  «)th  polar  point  of  z, 

§  36.  By  me^ns  of  the  polars  of  a  group  of  points  it  is  possible 
to  frame  a  geometric  definition  of  the  Hessian  and  Jacobian.  Let 
us  consider  the  points  whose  first  polars  have  two  coincident  poiuts, 
or  (say)  a  double  point.     We  have 

z'Bf/&z  +  y'Bf/By  =  0, 

and  if  2  be  a  double  point. 

Hence  such  double  points  are  given  by  the  equation 


n«(7i-l)*^  = 


By^ 


By^ 


=  0. 


n(n-2)  J= 


=  0. 


The  expression  H  is  the  Hessian  of  the  given  function  / 
Again,  consider  the  points  whose  first  polars  with  regard  to  / 
and  H  have  a  common  point.    We  have 

z'Bf/&z  +  y'Sf/By  =  0, 

z'BH/Bz  4-  y'BH/By  =  0, 

whence  such  common  points  are  given  by  the  equation 

Bz  Sy 

SH      m 

&s  By 

The  expression  J  is  the  Jacobian  of  the  given  function. 

For  a  full  discussion  of  the  theory  of  the  polars  of  a  binary  form, 
see  Clebsch,  Geometric,  t.  i.,  ch.  3. 

In  the  case  of  two  points,  say  z^  =  a,  the  polar  of  z*  is  given  by 
zz^  =  a,  so  that  the  polar  point  is  the  conjugate  of  «'  with  regard  to 
the  given  points. 

For  the  triangle,  we  use  the  canonical  form 

2^  =  0. 
The  polar  pair  of  2'  is  given  by 


2  2-  ^  ou 


GEOMETRIC  INTRODUCTION.  29 

Hence  the  polar  pair  of  any  point  is  harmonic  with  the  Hessian 
points  0  and  oo  ;  and,  in  particular,  the  points  which  form  the  polar 
pair  of  a  Hessian  point  coincide  with  the  other  Hessian  point. 

§  37.   We  shall  now  transfer  the  figure  from  a  plane  to  a  sphere. 

This  can  be  done  by  geometric  inversion  with  regard  to  an 
external  point  «'.  Let  the  constant  of  inversion  be  equal  to  the 
distance  from  s'  to  the  plane,  so  that  the  plane  and  the  sphere, 
derived  from  the  plane  by  inversion,  touch  at  a  point  t 

The  fundamental  facts  of  ordinary  geometric  inversion  hold 
good,  —  that  a  circle  becomes  a  circle  and  that  the  magnitudes  of  an 
angle  and  of  an  anharmonic  ratio  are  unaffected.  Hence  a  harmonic 
quadrangle  becomes  a  harmonic  quadrangle ;  an  equianharmonic 
quadrangle  becomes  a  tetrahedron  in  which  the  rectangles  formed 
by  opposite  edges  are  equal,  while  the  inverse  of  such  a  tetrahedron 
is  another  of  the  same  kind.  In  particular,  the  inverse  as  to  a  ver- 
tex is  an  equilateral  triangle  and  the  point  at  infinity  in  its  plane. 

We  wish  to  choose  «'  so  that  the  fundamental  triangle  ZiZ^^  shall 
become  an  equilateral  triangle  on  the  sphere.  This  will  happen 
when  the  tetrahedron  s^z^z^^  is  equianharmonic;  that  is  when,  if 
^19  ^  ^  denote  the  lengths  of  the  sides,  and  ^i,  82,  83  the  distances 
from  a'  to  the  vertices,       SjAi  =  83X2  =  83X3. 

Each  of  these  equations  giving  a  sphere,  we  have  for  the  locus 
of  a'  a  circle  in  a  plane  perpendicular  to  the  given  plane,  and  meet- 
ing that  plane  at  the  Hessian  points  ^^,  h_. 

Choosing  any  point  s'  on  this*  circle,  let  us  denote  the  inverse  of 
any  point  z  in  the  plane  by  2';  then  the  triangle  ZiZ^^  l)ecomes  an 
equilateral  triangle  z^zjz^  on  the  sphere,  and  the  points  h^,  h  .,  which 
are  equianharmonic  with  z^  z^  z^  become  the  ends  hj,  hj  of  the 
axis  of  the  small  circle  z^z^z^.  If  we  choose  a'  so  that  this  circle  is 
a  great  circle,  we  have  a  simple  dihedral  configuration.  [See  Klein's 
Ikosaeder.]  ^ 

Consider  the  set  of  great  circles  through  ^'4.,  A'_,  and  the  orthogonal 
set  of  small  circles.  These  become  in  the  ;!;-plane  two  sets  of  coaxial  circles ; 
A+,  h-  are  the  common  points  of  the  first  set  and  the  limiting  points  of  the 
second  set. 

We  have  now  to  consider  the  plane  z^z^zj  as  the  projection  of  the  £;-plane 
from  the  vertex  «'.  Let  us  denote  the  projection  of  z  by  f,  of  a  by  o,  etc.  It  is 
evident  that  whenever  a  circle  is  projected  into  a  circle,  the  symmedian  point  of 
an  in-triangle  becomes  the  symmedian  point  of  the  projected  triangle.  For  the 
symmedian  point  was  defined  by  means  of  conjugate  chords  of  the  circumcircle ; 
and  conjugate  chords  project  into  conjugate  chords.  In  an  equilateral  triangle 
the  symmedian  point  is  the  centre ;  hence  the  projection  of  k  is  /c,  the  centre  of 
the  circle  z^^zjzj. 
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Ne^  let  c  be  the  circumcentre  of  the  original  triangle.  It  is  the  pole  of  the 
line  at  infinity  with  regard  to  the  circumcircle  ;  hence  its  projection  7  is  the  pole 
of  the  intersection  of  the  ^-plane  and  the  tangent  plane  at  s',  with  regard  to  the 
circle  ritsrs*     Hence  the   chords  c's'  and  a/3  (Fig.  IG)  of  the  meridian  circle 


Fig.  16 


s'h'+h'^  are  conjugate,  and  therefore  the  chords  c'k'  and  ap  are  parallel  (see 
Fig.  16)  ;  this  shows  that  the  points  c',  k'  are  harmonic  with  h'^,  h'^.    Hence  c,  k 
\   are  harmonic  with  h^,  h-,  and  further  the  four  points  are  collinear. 

§  38.     77ie  three  quadratic  involutions  determined  by  four  points. 
Let  Zi,  Z2,  23,  24  be  the  zeros  of  a  quartic.    The  points  can  be 
paired  off  in  three  ways : 

(23) (14);    (31) (24);    (12) (34). 

Now  two  pairs  of  points  define  a  quadratic  involution.  Let 
e„  62,  63  be  the  centres  of  the  three  involutions  obtained  from  the 
three  divisions  of  the  four  points  into  pairs.  We  have,  to  deter- 
mine 61, 

(«2  -  61)  (2:3  -  €1)  =  (Zy  -  eO  (2,  -  ei), 

whence  ei  =  (z.^^  —  ZiZ^)  /  {z^  -f-  23  —  aii  —  z^ . 

The  focus  of  the  parabola  which  touches  the  lines  joining 
«j,  «3  to  2i»  24  is  ei.     For  let  the  line  joining  2,  and  z^  touch  the  para- 
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bola  at  the  point  Zj^,  and  let /be  the  focus.    Then  by  the  properties 
of  the  geometric  mean 

2l-/=±V(231-/)(2^12-/), 


«2  -/=  ±  V(2i2  -/)  («24  -/), 


The  amplitudes  of  points  on  the  parabola,  when  referred  to  the 
focus  and  axis,  vary  continuously  from  0  to  27r.  Let  am  (4- V2  — /) 
be  ^/2 ;  then 

But  geometric  considerations  show  that  am  («,  —/)  =  the  same 
quantity.     Hence  the  -f-  sign  must  be  chosen  throughout,  and 

whence  /  and  ei  coincide. 

Accordingly,  to  construct  the  point  ei,  we  observe  that  it  lies  on 
the  circumcircle  of  the  triangle  formed  by  any  three  of  the  four 
lines 

Z1Z2J     ZiZqj     ^^4}     ^3^4* 

[See  R.  Russell  on  the  Geometry  of  the  Quartic,  Lond.  Math. 
Soc.,  t.  xix.,  p.  56,'] 

Let  Ciy  C2^  Cg*  be  the  constants  of  the  three  involutions,  and  let 
us  eliminate  the  s^s  from  the  six  equations, 

(22  -  e,)  (28  -  e,)  =  (zi  ~  eO  (z^  -  Ci)  =  Ci* ' 

(23  -  €2)  (2i  -  e^)  =  (22  -  62)  (24  -  62)  =  Cj*  > (i.) 

(21-63)  (22-  63)=  (28  -  63)  (24  -  63)=  Cg'  J 

We  have  23  —  ei  =  c,y  (2,  —  62)  +  Cj  —  ei, 

z^-ei^z  ci/(z^  -  63)  4-  ej  -  Cj. 
Hence 

Ci*  =  {c2V(2,-e2)  +  e2-einc3V(«i-e3)4-e3-ei{     .     .     (ii.) 

And,  by  proceeding  similarly  with  the  other  pairs  of  quantities, 
we  have  precisely  the  same  equation  for  22,  2,,  24.  Hence  every 
coeflBcient  of  the  quadratic  (ii.)  is  zero.    Now  (ii.)  is 

W  -  («S  -  «l)  («8  -  ^1)  1  («1  -  «Sr)  (2?1  -  ^s)  -  CjV  -  <^%    («8  -  «l)  («1  -  «8) 

-  P8'(^2  -  Ci)  (2i  -  €,)  =  0. 
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Hence  c^  =  (e,  —  e,)  (eg  —  e,), 

and  similarly  c^  =  (€3  —  ej)  (^i  —  e^), 

If  we  regard  the  points  €1,  e^,  e^  as  given,  the  constants  c^,  c,', 
Cg'  are  also  given.  We  have  only  three  independent  equations  to 
determine  the  four  «'s,  say 

(2,  -  eO  (24  -  e,)  =  {e,  -e,)  (63  -  eO  ^ 

(2^-^2)(24-^2)  =  (^s-^2)(ei-P2)   ^    .     .     .     .   (iii.) 

(2^3  -  ^3)  (24  -  ^3)  =  (^1  -^3)  {^i  -  ^3)  . 
From  these  follow  three  equations  of  the  form 

(«2  -  e,)  (^3  -  €1)  =  {^:t  -  «i)  (^3  -  0> 

a  result  which  can  be  verified  directly. 

We  can  state  this  in  words  as  follows : 

Three  involutions  are  determined  by  any  four  points;  the  con- 
jugates of  any  point  in  two  of  these  involutions  are  themselves 
conjugates  in  the  third  involution. 

From  (iii.)  we  see  that  one  of  the  points,  24,  is  arbitrary ;  and 
when  it  is  chosen,  the  rest  are  at  once  constructed  from  the  preced- 
ing equations.     Corresponding  to  the  values  24  =  x ,  ei,  e^,  €3  we  have 

Zi  =  ?|,  X  ,  ^3,  ^2  J     2^  =  62,  63,  X  ,  Cj  J     23  =  63,  62,  6x,  GO  . 

§  39.     The  Jacobian  of  the  quart ic. 

The  double  points  of  the  preceding  involution  are  given  by 

(^-e.)^  =  c.»       (A  =  1,2,3). 

Let 


jx=eA+CA=eA+  V(eA~f;.)(6A-0     (X,  /a,  v=1,  2,  3  in  any  order), 


j\  =  €a  —  Ca  =  ex  —  V(eA  —  e^)  (ej,  —  e^) . 

Now  when  we  invert  the  points  of  an  involution  we  obtain  a 
new  involution,  and  the  old  double  points  become  the  new  double 
points.  This  is  clear  because  any  pair  of  points  is  harmonic  with 
the  double  points.  Accordingly  the  six  points  j  are  covariant. 
They  are  the  zeros  of  a  covariant  of  the  sixth  degree,  the  Jacobian 
of  the  quartic. 

§  40.     Any  ttco  pairs  of  Jacobian  points  are  harmonic. 
For       (j^  —  ey)  {j^'  —  e,)  =  (e^  —  e^  +  c^)  (e^  —  e^  —  c^) 

=  ^c^  ~~  e^)  -~  Cfi  • 
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But  c^*  +  Cy  =  (e^  —  e„)  *. 

Hence  (  jV  —  e^)  (jV'  —  «»')  =  ^^^ 

and  7^,  J;^'  are  harmonic  with  J^,  J^'. 

§  41.  The  number  of  quartics  which  have  a  common  Jacobian  is 
singly  infinite,  for  we  have  seen  that  one  of  the  points,  z^  is  arbitrary. 
Each  of  these  quartics  is  determined  conveniently  by  means  of  its 
centroid  m,  as  follows : 

We  have        4m  =  ^i  -h  22  4-  2^3  +2^4, 

€1  =  (Vs  -  «i24)/(«i  +  23  -  2?!  -  ^4); 
therefore  4(ei  —  m)  =  { («i  -  24)*  -  («2  —  2:3) '1/(2^2  +  ^3  —  2?i  —  24) » 
and  16(62  —  wi)  (63  —  m)  =^  (^2  +  2:3  —  21—  24)*. 

Now  («2  +  2:3  —  2i  —  24)74  is  the  stroke  from  m  to  the  centroid  of 
20  and  23.  Hence  the  centroids  of  the  sides  are  determined,  and  the 
quartic  is  at  once  constructed. 

We  shall  denote  the  quartic  of  the  system,  whose  centroid  is  m, 
by  C7.. 

Let  us  write  the  cubic  whose  zeros  are  ei,  e^?  ^s? 

42«-9f2«-grg, 

so  that  the  origin  is  the  centroid  of  e^  €2,  e,,  and  therefore  also  of  the 
Jacobian. 

Regarding  this  as  a  quartic  with  an  infinite  root,  let  us  calculate 
the  Hessian  H.     We  have 

242y,  122- -3(722/* 

122«-3^2y^  -(Sg-^y-12g^ 

=  -  (2^  +  y^^  +  "^9^  +  -hg^y, 

thus  the  centroid  of  this  quartic  is  at  the  origin,  so  that  H^  =  [Tq. 
Any  quartic  U^  is  now 

for  in  this  last  expression  the  coefiicients  of  2*  and  7?  are  —  1  and 
4  m,  so  that  the  centroid  is  m.  It  is  proved  in  works  on  Covariants 
(see  Burnside  and  Panton,  2nd  ed.,  §  170;  or  Clebsch,  Geometric,  t. 
i.,  ch.  iii.)  that  the  Hessian  of  *c  U-\-  \II\s 
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where  40  =  4k"'*  —  QokX^  —  g<^^',  so  that  if  the  Hessian  be  k'CT-I-  A'JJ, 
the  ratio  of  x'  to  X'  is  given  by  x'-—  +  X'  --=  0 ;  and  the  geometric 

OK  dX 

statement  of  this  is  that  the  centroid  of  the  Hessian  is  the  second 
polar  of  the  centroid  of  the  quartic  with  regard  to  the  points  ej,  e,,  ^5. 

Thus  the  centroid  of  the  Hessian  is  determined,  and  the  Hessian 
can  be  constructed. 

If  the  Hessian  be  given,  the  first  polar  of  its  centroid,  with 
regard  to  Ci,  e^,  e^,  consists  of  two  jwints,  which  are  the  centroids 
of  the  two  quart ics  which  have  the  given  Hessian. 

§  42.    Tlie  anharmonic  ratios  of  the  four  points. 

If  the  four  points  z^,  z^  z^,  z^  of  §  30  be  replaced  by  ej,  e^,  e^  00,  we 

have 

/*A=(^3-^i)/(^i-e,), 

or  X/(e2  -  €3)  =  /i/(e3  -  e,)  =  y/{€,  -  e.^)  =  (/i  -  v)/(e2  +  e^  —2  61). 

Now     ei  4-  ^2  +  €3  =  0,  e,fi^  +  e^Ci  +  e^e.  =  —  g./-^,  e^e./*^  =  gji/4., 

(62  -  e,y(es  -  e,y(e,  -  e.y  =  (^/  -  27g,')/16  =  A/16. 

Therefore  fi  —  v  =  Jccu  v  —  X  =  ke^f  X  —  /a  =  ke^, 

(^_^)(^_X)(X-m)  =  ^W4, 
2/iv-2X«=-^'Vi; 

or,  since  2X  =  0, 

32/iv=-A:V4; 

and  since  3  X  =  A-  (€»3  —  Cj) , 

y  XVV  =  k^  A/16. 
Eliminating  A:, 

_4(Sitxv)^  ^(fi-^vy(y-  \y  (X  -  /x)g  _  27XVV 
gj"  ^gi  "     A 

The  meaning  of  the  vanishing  of  an  invariant  is  evident  from 
these  equations.  If  g^  =  0,  then  2/av  =  0,  and  this,  combined  with 
2X  =  0,  gives  either 

X  =  V/A  =  U*V,     or     X  =  V'fJL  =  vv\ 

that  is,  the  points  are  equianharmonic.  If  gr.,  =  0,  then  two  of  the 
quantities  X,  /i,  v  are  equal  and  the  points  are  harmonic. 
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§  43.     The  invariants  ofmU^-\-  H^. 

In  works  on  the  theory  of  covariants  it  is  shown  that  the  invari- 
ants of  this  form  are 

-.3JJ74,  jyie, 

where  W  is  the  Hessian  and  J'  the  Jacobian  of  the  cubic  ' 

Hence  the  quartic  is  equianharmonic  when  m  is  a  Hessian  point 
of  the  triangle  eiCjeg,  and  harmonic  when  m  is  a  Jacobian  point.  In 
other  words,  we  have  in  the  quartic  involution  mU^  +  H^  two  equi- 
anharmonic and  three  harmonic  quadrangl6fe;  tlie  polar  points  of 
Z4,  with  regard  to  them,  are  respectively  the  Hessian  points  and 
Jacobian  points  of  ZiZ^^, 

§  44.     Canonical  form  of  the  quartic. 

Let  one  Jacobian  point  jx  be  sent  to  infinity  by  inversion  and  let 

^'a'  be  chosen  as  origin.     Since  two  pairs  of  points  are  harmonic 

with  ^A,  ^a',  the  quadrangle  becomes  a  parallelogram,  and  the  quartic 

takes  the  form 

(1-2*)(1-A:V). 

The  other  pairs  of  Jacobian  points,  being  harmonic  with  jf^  j^'  and 
with  one  another,  form  a  square. 

§  45.     The  representation  of  the  quartic  on  the  sphere. 

Let  the  regular  octahedron  be  constructed,  of  which  the  above- 
mentioned  square  contains  four  vertices,  let  one  of  the  new  vertices 
be  selected  as  origin,  and  let  the  z-plane  be  inverted  with  regard  to 
this  origin.  The  six  Jacobian  points  become  the  vertices  of  a  regular 
octahedron  in  a  sphere.  Let  i,  rj,  {  be  the  co-ordinates  of  any  point 
on-  the  sphere,  referred  to  the  three  diameters  of  the  octahedron  as 
rectangular  axes.  The  other  points  which,  with  this  point,  make  up 
a  quartic  with  the  given  Jacobian,  have  co-ordinates 

^>  —  >7>  —  {;  —fj  >/>—{;  —if—Vfi- 

For  evidently  any  two  of  the  four  points  are  harmonic  with 
regard  to  the  points  where  an  axis  meets  the  sphere. 

The  extremities  of  those  four  diameters  of  the  sphere,  which  are 
perpendicular  to  the  faces  of  the  octahedron,  are  the  vertices  of  a 
cube  inscribed  in  the  sphere ;  the  co-ordinates  of  these  vertices  are, 
if  the  radius  of  the  sphere  be  1, 

±1/V3,    ±1/V3,    ±1/V3, 
for  we  have  f^=  ,y«  =  {«,  and  ^  +  ly*  +  £*  =  1. 
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Choosing  from  the  eight  points  those  whose  co-ordinates  have 
an.  even  number  of  minus  signs,  we  obtain  a  regular  tetrahedron. 
The  other  four,  whose  co-ordinates  have  an  odd  number  of  minus 
signs,  form  another  regular  tetrahedron,  which  we  call  the  counter- 
tetrahedron  of  the  former  one.  These  tetrahedrons  repi*esent  eqiii- 
anharmonic  quartics  of  the  involution. 

Again,  draw  the  six  diameters  which  are  perpendicular  to  the 
edges  of  the  octahedron,  and,  therefore,  also  to  the  edges  of  the 
cube.  We  thus  get  twelve  points  on  the  sphere  whose  co-ordinates 
are  given  by  the  scheme 

0,    ±1/V2,    ±1/V2, 
±1/V2,   0,    ±1/V2, 

±1/V2.    ±1/V2,   0. 

The  four  which  lie  in  any  co-ordinate  j)lane  form  a  square,  which 
from  the  form  of  the  co-ordinates  belongs  to  the  involution.  Hence 
the  twelve  points  represent  the  three  harmonic  quartics  of  the 
involution. 

[For  further  information  on  these  subjects  the  student  is  referred 
to  Klein's  Ikesaeder,  to  a  memoir  by  Wedekind  published  in  Math. 
Ann.,  t.  ix.,  and  to  Beltrami's  paper,  Kicerche  sulla  geometria  delle 
forme  binarie  cubiche,  Accademia  di  Bologna,  1870.] 

§  46.     Examples  of  many-valued  fujictions. 

Example  1.  If  w  be  defined  by  the  equation  tc*^  =  z,  there  are 
for  a  given  z  two  values  of  tv.  If  z  =  p{cos  0  -\-i  sin  0),  these  values 
are 

wi  =  -v^  (cos  e/2  +  i  sin  0/2)  ) 

w^2  =  Vp(cos(^-f-27r)/2  +  isin(^  +  27r)/2))      *    *    *     *     ^^'^ 

We  have  always  Wi  -f-  tr.,  =  0,  and  when  2  =  0  or  oo  the  two 
roots  u'l,  Wi  become  equal.  Wlien  z  describes,  in  the  2;-plane,  a  path 
which  does  not  pass  near  the  origin,  thero  corresponds  to  a  small 
change  in  z,  a  definite  small  change  in  either  root ;  in  this  way  it 
can  be  seen  that  the  two  points  li'i,  iV2  in  the  u'-plane  trace  out  con- 
tinuous paths  as  z  moves  continuously  in  the  2-plane  from  one  posi- 
tion to  another.  Moreover,  assigning  to  one  of  the  initial  values  of 
w  the  name  iCi,  the  final  value  of  Wi  is  completely  determinate. 

If  z  describe  a  closed  curve  round  the  origin,  starting  from  a 
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point  p,  0,  the  final  values  of  p  and  0  are  p,  fl  +  2  ir,  and  the  final 
values  of  w^  w^  are 

Wi  =  Vp  {cos(tf/2  +  tt)  +  i  sin(tf/2  4-  tt)  }, 

M?8  =  Vp  lco8(^/2  -j-  2  tt)  + 1  sin(^/2  +  27r) }. 

Comparing  these  with  equations  (i.),  we  see  that  Wi,  w^  have 
changed  into  tOj,  tOi. 

If  2  describe  a  contour  which  does  not  include  the  origin,  the 
final  values  of  p,  0  are  the  same  as  the  initial  ones,  and  the  final 
values  of  Wi,  Wj  are  Wiy  to,. 

Example  2.         tju^  =  {z  —  ai)  {z  —  a^  •••  {z  —  a^). 

Let  C  be  a  contour  which  contains  a^  a^  •••  a^,  but  not  a«+i,  a^+j, 
•  ••  a^.  When  2,  starting  from  «',  describes  C,  each  of  the  ampli- 
tudes $1,  02J  '",  0koI  z  —  aj,  z  —  a.2,  •--,  z  —  a^  increases  by  2 tt,  while 
those  of  2  — a^+i,  z  —  a^^^t  •••?  2J  — a„  return  to  their  initial  values. 
Let  the  initial  value  of  the  branch  Wi  be 


Vpip,-  p„{cos  (0, 4-  ^2  +  -  +  0„)/2  +  I  sin  {0,  +  tf,  +  -  -f  ^n)/^}, 
where  z  —  ax  =  p^^^i^os 0^  + 1  sin  ^a).     The  final  value  is 


Vp,P2•••p»{cos(tfl^-tf2^-...^-tf,^-2K7r)/2+^sin(^,+^a^-...+^,^-2K7r)/2}. 

This  is  the  same  as  the  initial  value  of  w^  or  w^  according  as  k  is 
even  or  odd. 

§  47.     Example  3.       a^w^  -j-  2  ajW  +  a^  =  2. 

By  a  linear  transformation  of  w  the  equation  becomes 

w;^  —  1  =  «. 
Let  the  branches  be  Wi  and  w^.    We  have  always 

when  2  describes  the  circle  1 2 1  =  k,  the  path  of  either  to-point  is 
given  by 

!(?  —  1||W-J-1|=K, 


or         •  P1P2  =  fj 

pi  and  ps  being  the  distances  of  the  point  from  ±  1.     This  is  the 
equation  of  a  Cassinian. 

(1)  Let  K  be  small.  Then  pi  or  pa  must  be  small,  so  that  the 
curve  consists  of  two  small  ovals  round  the  points  -j-l,  —  1 ;  w^  must 
remain  on  the  one  oval,  w^  on  the  other. 
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(2)  Let  K  grow  ;  the  ovals  grow,  but  remain  distinct  until  k  =  1, 
when  the  circle  passes  through  the  point  2  =  —  1,  and  the  ovals  join' 
at  to  =  0. 

If  Zj  instead  of  passing  through  —  1,  describe  a  small  semicircle 
round  it  positively,  then  (Fig.  17)  gj  is  consecutive  to  p„  and  ^i  to 
p^  But  if  z  describe  a  semicircle  negatively,  Qx  is  consecutive  to 
Pu  and  Qi  to  jh*    The  lines  p^Pi  and  qiq^  are  of  course  at  right  angles. 


Fig.  17 

(3)  When  k  >  1,  the  curve  is  at  first  an  indented  oval,  and  after- 
wards an  ordinary  oval.  As  z  describes  its  circle,  Wi  and  iv^  together 
describe  the  whole  oval,  and  the  final  position  of  either  is  the  initial 
position  of  the  other. 


§  48.    Tlie  relation  a^^vj^  +  3  aiiv'  -f-  3  QuW  -f  ag  =  «. 
By  linear  transformation  tliis  reduces  to 

tc"^  —  3  w  =  2r 


(!)• 
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As  in  Cardan's  solution  of  the  cubic,  put 

Mt3  =  t+\/t (2), 

then  z  =  t^->t\/0 (3). 

If  z  be  given,  we  have  six  values  of  i,  namely, 

t,  vt,  v%  \/t,  x^/t,  v/t, 
and  three  values  of  w,  namely, 

Let  t  describe  the  circle  | « |  =  k  ;  the  point  z  will  describe  an  ellipse  whose  foci 
are  z  =  ±2  and  whose  semi-axes  are  o  =  jc'  +  1  /ic*,  /3  =  |  k*  —  \/ifi  |,  and  the  three 
w^8  will  describe  an  ellipse  whose  foci  are  ±  2  and  semi-axes  o,  =  jc  -f-  1/jc, 
ft  =  I  /c  -  1/ic  I,  whence  (a^  +  ft)/2  =  \/{^V^)/2,  (a^  -  ft)/2  =  V(a  -  /3)/2. 
From  either  of  these  equations,  and  from  Oj'^  —  ^^  =  o^  —  /3*^,  the  t<^^llipse  is 
determined  when  z  is  given. 

If  ^  be  the  amplitude  of  f ,  the  eccentric  angle  of  0  is  3  ^,  and  those  of  to,,  w?,, 
t/jj  are  ^,  ^  -f-  2  t/3,  ^  -f-  4  t/3  ;  so  that  the  points  w  form  a  maximum  triangle 
in  the  lo-ellipse.  Therefore,  when  z  is  given,  the  points  w  are  determined.  In 
this  way,  if  z  describe  any  curve,  say  a  circle  with  centre  «',  it  Is  easy  to  con- 
struct the  WMiurve.  If  «?/,  tc^S  t^^a'*  be  the  points  which  correspond  to  z\  the 
equation  of  the  «?-curve  is 

\w  —  vs^'  \  \w  —  MC-I  \  \w  —  ic/  I  =  a  constant, 
as  is  evident  from  the  relations 

(\0  —  W^){XJO  —  %JO^){W  —  ICj')  =113^  —  Zw  —  z'  =  z  —  z'. 

Two  of  the  family  of  curves  should  be  specially  noticed.  The  points  at  which 
values  of  w  become  equal  are  given  by  -u}^  —  \  =  {i^  and  are  z  =  ±2.  Thus 
to  the  circles  with  centre  z'  through  z=  ±2  correspond  tc-curves  with  nodes 
at  ic  =  ±1.  Since  for  these  values  of  z  two  values  of  vo  become  equal,  we  have, 
approximately,  near  these  points 

(to  ±  \y  =  c(^  ±  2), 
so  that  the  branches  of  the  tp-curve  cut  at  right  angles  at  these  points.    Fig.  18 
shows  these  two  special  10-curves. 


Fig.   18 
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The  orthogonal  family  of  curves  correspond  to  z-lines  through  z'.     Their 
equations  are  of  the  form 

^i  +  ^,  +  <?3  =  a  constant, 

^vhe^e  Br  is  the  inclination,  measured  from  the  real  axis,  of  the  line  from  the 
fixed  point  ir/  to  tr.  Since  z^  is  any  ptMut  (m  the  2:-Hne,  the  fixed  points  w»r'  can 
be  chosen  in  infinitely  many  ways ;  tliey  may  be  conveniently  taken  to  corre- 
spond to  the  point  where  the  r-line  meets  the  real  axis.  If  the  ^r-line  paiJS 
through  a  point  at  which  two  branches  become  ecjual,  the  equation  takes  the 

form 

2  ^i  +  ^^  =  a  constant, 

a  nodal  cubic,  which  can  be  very  readily  constructed. 


CHAPTER  11. 

Eeal  Functions  of  a  Real  Variable. 

§  49.  One  of  the  most  noteworthy  features  in  the  history  of 
mathematical  activity  during  the  nineteenth  century  is  the  careful 
revision  to  which  the  fundamental  processes  and  concepts  of  analysis 
have  been  subjected.  Cauchy,  Gauss,  and  Abel  were  the  first  to  insist 
upon  the  importance  of  basing  the  theories  of  their  day  on  securer 
foundations,  and  they  have  been  followed  by  a  long  line  of  brilliant 
successors.  B.  Bolzano  of  Prague  (1781-1848)  worked  on  the  same 
lines,  but  his  writings  failed  to  attract  the  attention  they  deserved, 
until  a  comparatively  recent  date.  The  discovery  that  continuous 
functions  exist  which  do  not  possess  differential  quotients  and  that 
a  discontinuous  function  may  possess  an  integral,  the  new  light 
thrown  upon  discontinuous  functions  by  Dirichlet's  well-known 
memoir  on  Fourier's  series  and  by  Riemann's  masterly  researches 
on  the  same  subject,  have  all  tended  to  reveal  how  little  is  known  of 
the  nature  of  functions  in  general,  and  to  emphasize  the  need  for 
rigour  in  the  elements  of  Analysis. 

In  the  course  of  this  revision  it  became  necessary  to  place  the 
number-concepts  of  Algebra  upon  a  basis  independent  of,  but  con- 
sistent with,  Geometry.  If  a  zero-point  be  selected  on  a  straight 
line  and  also  a  fixed  length,  measured  on  this  line,  be  chosen  as 
the  unit  of  length,  any  real  number  a  can  be  represented  by  a  point 
on  this  line  at  a  distance  from  the  zero-point  equal  to  a  units  of 
length.  Conversely,  each  point  on  the  line  is  at  a  distance  from  the 
origin  equal  to  a  units  of  length,  where  a  is  a  real  number.  This 
theorem  may  seem  evident,  but  a  little  reflexion  will  show  that  it 
cannot  be  true  unless  the  word  number  is  so  defined  as  to  make  the 
number-system  continuous  instead  of  discrete. 

Definitions  which  will  fulfil  this  requirement  have  been  given  by 
Weierstrass,  G.  Cantor,  Heine,  Dedekind,  and  others.  Much  of  the 
theory  of  the  higher  Arithmetic  is  due  to  Weierstrass  and  was  com- 
municated to  the  world  in  University  lectures  at  Berlin.    His  start- 
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ing-point  is  the  positive  integer,  and  the  number-system  is  extended. 
so  as  to  include,  successively,  positive  fractions,  negative,  irrational, 
and  complex  numbers.  One  noticeable  element  in  his  theory  is  the 
exclusion  of  geometric  concepts.  Certain  laws  of  calculation  can 
be  stated,  in  general  terms,  only  after  the  introduction  of  the  new 
numbers,  and  it  is  for  this  reason,  and  not  because  of  any  geometric 
representation  by  extensive  magnitudes,  that  these  new  numbers, 
namely  the  fractional,  the  negative,  the  irrational,  and  the  complex 
numbers,  are  introduced. 

§  50.     The  in'cUional  numbers. 

Three  different  definitions  have  been  employed,  due  to  Weier- 
strass,  Dedekind,  and  G.  Cantor.  The  following  account  of  Cantor's 
method  is  based  on  a  memoir  by  Heine  (Crelle,  t.  Ixxiv.). 

Cantors  method.  The  starting-point  is  a  sequence  aj,  Of,  a^  •*• 
of  rational  numbers.  This  sequence  is  determinate  when  the  law 
of  construction  of  the  general  term  a„  is  known.  A  regular  sequence 
is  one  for  which  a  finite  number  /i  can  be  found,  such  that  for  all 
values  of  n  (>/a)  the  absolute  value  of  a,+p— ««  (P  =  Ij  ->  3,  •••)  is 
less  than  an  arbitrarily  small  positive  rational  number  c.  [Through- 
out this  chapter  and  the  next,  c  will  1x3  used,  always,  to  denote  an 
arbitrarily  small  positive  number.]  When  the  sequence  ai,  a^,  a^  ••• 
is  regular  and  when  a  rational  numlxjr  a  exists  which  is  such  that  a 
finite  integer  /x  can  be  found  which  makes  |  a— a^+p  |<c  (2>=1,  2,  •••), 
the  rational  number  a  is  said  to  be  the  limit  of  the  sequence.  This 
statement  can  be  expressed  shortly  in  the  form 

lim*a„  =  a. 


n=  » 


or,  using  a  convenient  notation,  /ya„  =  a.  It  is  not  always  possible 
to  find  a  rational  number  a.  For  example,  there  is  no  rational  limit 
of  the  sequence, 

ai=l,  aa=l-l/2,  03=1-1/2+1/3,  (14=1-1/2+1/3-1/4,  etc. 

To  the  regular  sequence  aj,  a,,  ^3, ...  is  attached  a  symbol  A,  (a), 
or  (tti,  Oi,  a^,  .••),  which  is  associated  with  the  totality  of  numbers 
contained  in  the  sequence.  If,  after  any  term  a^  (k  finite),  all  the 
numbers  of  the  regular  sequence  be  equal  to  a  rational  number  C,  let 
C  be  the  symbol  attacJied  to  the  sequence.  In  this  way  all  rational 
numbers  provide  symbols.  AVe  use  the  word  symbol  advisedly,  be- 
cause we  have  not  as  yet  proved  that  a  quantity  which  possesses 
the  properties  of  a  number  can  be  defined  by  a  regular  sequence. 
"When  the  terms  equality  and  fjreater  or  less  inequality  have  been 
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defined  in  respect  to  the  symbols,  it  will  be  found  possible  to  replace 
the  term  symbol  by  number. 

In  the  regular  sequence  ai,  Oj, •••  three  cases  occur:  — 

(1)  A  term  a^  can  be  found  such  that  the  values  of  a^,  a^^j, 
«in.2>  •••  all  lie,  for  a  sufficiently  great  value  of  n,  between  the  arbi- 
trarily small  rational  numbers  —€,  e, 

(2)  A  term  a,  can  be  found  such  that  the  values  of  a^  a^+i, 
««+2> •••are  all  greater  than  some  definite  positive  rational  number  g. 

(3)  A  term  a^  can  be  found  such  that  the  values  of  a^,  a^+i, 
«ii+2>  •••  are  all  less  than  some  definite  negative  rational  number  —A;. 

In  case  (1)  the  symbol  attached  to  the  sequence  is  0 ;  in  cases 
(2),  (3)  the  symbols  attached  to  the  sequences  are  said  to  be  positive 
and  negative. 

§  51.  Definitions,  It  is  easy  to  frame  definitions  of  the  sum, 
difference,  product,  and  quotient  of  symbols  attached  to  regular 
sequences.  If  A  and  B  be  attached  to  the  regular  sequences  ai,  Oj, 
Og,-'-,  6i,  fejj  ^s)  •••>  A±  B  and  AB  are  attached  to  the  sequences 
(a»  ±  b^),  (a^6«),  or  writing  the  sequences  at  full  length,  to 

aj  ±bif  02  ±  62,  •••,  a,  ±  b^  •••, 
and  afii,       ajb^, ,    aj> 


u     .    •  •  •< 


If  B  be  different  from  0,  A/B  is  attached  to  the  sequence  ajbu 
o^/b^,  (h/^33  '"9  <^n/^n}  ••••  These  definitions  are  consistent  with  those 
of  the  four  fundamental  operations  in  the  case  of  rational  numbers. 
For  example,  let  Ay  B  be  two  yational  numbers.  The  symbol 
A  =  (Ay  A,  A,  •••),  the  symbol  B  =  (B,  B,  B,  •••),  the  symbol  A-\-  B 
=  the  symbol  A  -f  the  symbol  B,  and  the  number  A-\-  B  =  the 
number  A  -f-  the  number  B,  As  we  wish  all  these  symbols  to  be 
attached  to  regular  sequences,  we  must  show  that  the  sequences 

are  regular. 

I.  The  sequence  (a,  ±  b^)  is  regular ;  for  a  number  ft,  can  be 
found  such  that,  when  n  >  fi, 

I  a„  ^,  -  a„  |<  c/2, 1  6„  ^^  -  6  J  <  c/2  (iJ  =  1,  2, . . .) ; 
and  from  these  two  inequalities  it  is  an  immediate  deduction  that 
|(a,+p±6,+p)-(a,±6,)|  <£(;)  =  1,2,  ...). 

II.  The  sequence  afiu  ajb^,  aj)^^  "'is  regular ;  for 
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a  quantity  which  is  numerically  less  than  (a^+p  +  K)€,  which,  in 
turn,  can  be  made  less  than  any  positive  rational  number,  however 
small,  by  a  proper  choice  of  c. 


III.   The  sequence  a,/6i,  03/62,  a^/^'"  ^^  regular,  if  ^  be  not  0. 
For 


«n-fp         ««  i^n^P  —  ^f^K  —  f^niK+p  —  ^n) 


K+p    K  KK^p 

a  fraction  which  can  be  made  less  than  any  positive  rational  num- 
ber, however  small,  by  a  proper  choice  of  c. 

§  52.   Definitions  of  the  terms  equality  and  ineqxixdUy. 

If  the  symbols  A,  ^  be  attached  to  the  sequences  ai,  o^,  a,,  •••, 
^u  6»  ^aj  •••>  ai^^  if  ^1^6  elements  of  the  sequence  ai  —  bx,  a^  —  bf, 
03  —  63,  ...,  from  a  definite  term  onwards,  be  always  greater  than 
some  positive  rational  number,  A  is  said  to  be  greater  than  B,  If 
the  elements  after  that  term  be  always  less  than  some  negative 
rational  number,  B  is  said  to  be  greater  than  A, 

If  a  number  fi  can  be  found  such  that  |  a„  —  6,  |  <  c,  (n  >  fi), 
A--  B  =  Oy  and  A  is  said  to  be  equal  to  B.  This  definition  agrees 
with  the  facts  in  the  case  of  rational  numbers.  For,  if  it  can  be 
proved  that  the  difference  of  two  rational  numbers  is  less  than  t, 
the  numbers  must  be  equal.     The  two  sequences 

cti,  «2)  «3,  •••  ttjk,  ajk+i,  •••  J  a/,  a-Jf  •••,  a/,  a,+i,  a,^.2,  ••• 

define  the  same  symbol,  for  ai—ai,  02—02', •••,  o^+i  —  o,+i, •••  has 
for  its  symbol  0.  li  is  to  be  noticed  that  the  definitions  of  equality 
and  inequality  for  A,  B  do  not  overlap. 

Let  the  sequence  a^  Oj,  •••,  o„,  •••  have  the  rational  limit  a;  the 
symbol  attached  to  Oj  —  a,  02  —  a,  03  —  a,  •  •  •  is  0,  since  by  hypothesis 
fi  can  be  so  determined  that  |  a  —  o^  |  <  c,  when  ?i  >  fu 

Hence,  (oj,  02,  O3,  •••)  —  (a,  a,  a,  •••)  =  0 ; 

i.e.  the  symbol  attached  to  the  sequence  Oi,  Oj,  Oj,  •••  is  a,  or  La^. 
Thus,  when  a  rational  limit  is  known  to  exist,  it  must  be  the  symbol 
attached  to  the  sequence.* 

Example,  If  «n  =  .333-",  where  the  fipire  3  occurs  n  times,  L  (}— a„)=  0. 
Hence  \  is  the  symbol  attached  to  .3,  .33,  .333,  ••• . 


*  When  each  number  of  the  sequence  is  a  decimal  fraction,  diflfering  from  the  preceding 
number  only  by  having  one  additional  di«rit  aMi^ned,  the  necessary  and  sufficient  condition  for 
a  rational  limit  is  thr.t  there  must  be,  sooner  or  later,  a  periodic  recurrence  of  the  digits.  See 
Stolz,  Allgemeine  Aritbmetik,  t.  i.,  p.  100. 
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§53.  Definitions,  (i.)  The  absolute  value  of  (a)  is  (|a|); 
(ii.)  the  symbols  Ai,  A^,  A^y  •••,  A^  are  said  to  decrease  below  e very- 
assignable  value,  when  for  every  symbol  E,  except  0,  a  number  /i 
can  be  found  such  that,  when  n  >/i,  A^<E  in  absolute  value. 

Consider  the  regular  sequence  ai  — a^,  a^^a^,  a^  —  a^,  ••• ;  we 
have 

-4  —  a„  =  (ai  —  a^  a^  —  a^,  ...)  =  (a„^i  —  a,,  a.+j  —  a^  ...). 

When  n  increases  beyond  any  assignable  rational  number,  the 
elements  of  the  sequence  decrease  below  any  assignable  rational 
number,  by  the  definitiou  of  a  regular  sequence.  The  absolute  value 
of  the  symbol  attached  to  the  second  sequence  decreases  below  any 
assignable  absolute  value ;  therefore  A  —  a^  decreases  below  any 
assignable  value,  as  n  increases.  Hence  we  have  the  theorem  that 
a  limit  exists  for  a^  namely  the  symbol  A.  When  La^  is  not  a 
rational  number,  we  call  it  an  irrational  number. 

When  the  limit  of  a  sequence  is  a  rational  number,  the  symbol 
attached  to  the  sequence  can  be  regarded  as  that  rational  number. 
By  the  definitions  of  §  52,  all  symbols  can  be  arranged  in  order  of 
magnitude.  Hence,  when  the  limit  is  not  a  rational  number,  the 
corresponding  symbol  can  be  regarded  as  of  like  nature  with  the 
rational  numbers,  and  is  called  an  irrational  number.  From  this 
point  onwards  the  word  symbol  can  be  replaced  by  number. 

The  symbols  1/3,  1  attached  to  the  sequences  .3,  .33,  .333,  •••; 
1,  1,  1,  •••  are  now  the  ordinary  numbers  1/3,  1,  and  such  an  in- 
equality as 

(1, 1, 1,. ..)<(!,  1.4,  1.41,  1.414,. ..)<  (1.5,  1.5,  1.5,...), 

where  1, 1.4, 1.41, 1.414,  •••  are  numbers  which  occur  in  the  process  of 
extracting  the  square  root  of  2,  shows  that  the  symbol  (1, 1.4,  1.41, 
1.414, ...)  can  be  regarded  as  a  number  intermediate  in  value  between 
1  and  1.5. 

Cantor  (Math.  Ann.,  t.  xxi.,  p.  568)  calls  attention  to  the  impor- 
tance of  perceiving  that . 

A^La^ 

is  a  theorem  and  not  a  definition.  The  number  A  was  not  defined 
as  the  limit  of  a^  (n=z(X)),  for  this  would  presuppose  the  existence 
of  the  limit.  A  different  course  was  adopted.  First,  numbers  were 
defined  by  regular  sequences;  next,  a  meaning  was  given  to  the 
elementary  operations  as  applied  to  the  new  numbers;  thirdly,  a 
definition  was  given  of  equality  and  of  greater  or  less  inequality ; 
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finally,  there  followed  from  these  definitions  and  laws  of  construc- 
tion the  theorem 

To  see  that  no  new  numbers  are  obtained  by  using  a  regular 
sequence  of  irrcUional  numbers  a,,  Oj,  03,  •••,  consider  a  regular 
sequence  61,  62,  63,  •••  of  rational  numbers  defined  in  the  following 
way: 

Let  ai  and  bi  have  the  same  integral  part,  02  and  b^  agree  to  the 
first  decimal  place,  03  and  63  to  the  second  decimal  place,  and  so  on. 
Form  the  sequence  ai  —  61,  Oj  —  62*  «3  —  ^3>  •••  •  The  elements  become 
ultimately  <  c,  and  the  sequence  defines  0.  That  is,  the  numbers 
(ai,  02,  03,  •••),  (61,  b^  ^3)'")  are  equal.  Rational  and  irrational 
numbers  constitute  the  system  of  real  numbers. 

Deductions  from  the  theorem  Lan  =  (ap  a  11  «3»  •••)•    ^7  definition 

Hence  Lan  •  Lbn  —  La^bm 

similarly  Lan/Lbn  =  Lan/b^^  where  i6„  :^0. 

We  leaye  to  the  reader,  as  an  instructive  exercise,  the  proof  that 

{Lar^^     =  Za„*, 

(Zrt„)i/»  =  La,V*, 

where  A;  is  a  positive  integer,  and  also  the  proof  that  (Z/a„)^*  =  L(a«**),  when 
the  a*s  and  5^s  form  regular  sequences.  If  6  be  irrational  and  a  rational,  a^  is 
the  number  defined  by  the  series 

a*i,  aS,   a\  ••• . 

In  this  way  it  is  possible  to  arrive  at  a  definition  of  such  expressions  as  a^*. 
The  simplest  mode  of  treatment  is  obtained  from  the  exponential  theorem. 

§  64.  The  unicursalf  or  one-one,  correspondence  between  ihe  totality 
of  real  numbers  and  the  points  of  a  straight  line. 

I.  To  every  point  on  a  straight  line  corresponds  a  distance  from 
the  zero-point,  whose  ratio  to  the  unit  line  is  a  real  number. 

Let  the  line  which  extends  from  the  zero-point  to  the  point  in 
question  be  named  B,  and  let  the  unit  line  be  A.  To^x  ideas,  let 
the  line  B(=ob)  be  longer  than  the  line  A(=oa).  Let  lines  ocu 
CiCj,  C2C3,  •••be  measured  along  the  straight  line  so  that  oc^  is  the  last 
multiple  of  A  contained  within  06,  C2C2  is  the  last  multiple  of  -4/10 
contained  within  Cib,  c^s  is  the  last  multiple  of  A/10^  contained  within 
cj)f  and  so  on.  Either  the  point  b  is  reached  after  a  finite  number 
of  divisions,  or  it  is  not.  In  the  former  case  the  ratio  of  5  to  -4  is 
evidently  a  rational  number.  In  the  latter  the  points  Ci,  c^,  Cg,  ••• 
approach  b.     The  sura  of  the  lines  oq,  tiC^  cc^^  •••  falls  short  of  B,  but 
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the  amount  by  which  it  falls  short  can  be  made  less  than  an  arbitra- 
rily assigned  fractional  portion  of  B,  If  the  ratios  of  ocj,  €^02^  •  •  •  to 
A,  A/10,  •••  =  mu  m^,  •••,  where  mi,  m^*"  are  positive  integers  of  the 

set  0, 1,  2, ...,  9,  the  ratio  of  ^  to  ^  =  m^  -f  m^/lO  +  wij/lO*  H = 

the  number  defined  by  the  regular  sequence 

II.  To  every  real  number  corresponds  a  point  of  the  line,  as 
soon  as  a  unit  line  has  been  selected. 

There  is  no  diflBculty  in  proving  this  for  rational  numbers.  If 
the  number  be  irrational,  let  it  be  defined  by  a  regular  sequence 
fli,  Os,  (hf"'  o^  rational  numbers,  in  ascending  order  of  magnitude. 
Let  p,  q  be  two  points  on  the  line  such  that  the  numbers  which  cor- 
respond to  op,  oq  are  respectively  less  than  and  greater  than  (a).  As 
the  ]X)int  moves  from  p  to  g  it  must  come  to  a  position  r  such  that 
for  the  first  time  the  line  or  is  not  less  than  any  of  the  lines  oai,  oa^, 
oa^"»  which  represent  the  rational  numbers  a^  a^  as,"*.  This 
position  r  possesses  the  property  that  every  line,  which  starts  from 
o  and  does  not  extend  to  r,  is  less  than  some  number  a,  of  the 
sequence.  The  number  represented  by  the  line  or  is  equal  to  that 
represented  by  the  number-sequence  (a-i,  o^,  •••)>  ^^^  ^^  ^^  greater  than 
every  a^  but,  when  diminished  by  any  number  however  small,  is 
less  than  seine  member  of  the  sequence. 

The  preceding  theorem  is  capable  of  the  following  extension. 
The  complex  number,  a  -f-  ih,  is  built  up  out  of  the  units  1,  i.  There 
is  a  unicursal  correspondence  between  the  system  of  complex  num- 
bers and  the  points  of  a  plane,  each  system  forming  a  doubly 
extended  manifoldness.  It  is,  therefore,  permissible  to  use  the 
word  point  instead  of  number.  [See  Fine's  Number-System  of 
Algebra,  §§  40-42.] 

§  55.  Variable  quantities.  Prior  to  a  consideration  of  functions 
of  a  real  variable,  it  is  advantageous  to  examine  the  range  of  values 
of  the  independent  variable  x.  In  some  questions  x  cannot  pass 
through  all  the  rational  and  irrational  real  numbers  from  —  co  to 
00.  Whether  it  passes  through  a  finite  or  infinite  number  of  values 
will  depend  upon  circumstances,  but  in  any  case  there  will  bo  an 
upper  limit  for  the  values,  which  may  be  either  finite  or  infinite.  If 
X  take  only  a  finite  number  of  values,  the  greatest  of  these  will 
be  the  limit  and,  moreover,  this  upper  limit  will  be  attained. 
It  is  not  to  be  inferred  that  this  will  always  be  the  case  when  x 
takes  an  infinite  number  of  values.  For  example,  if  x  =  1  —  1/n, 
(n  =s  1,  2,  3,  '••),  the  upper  limit  1  is  unattainable. 
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TJieorem.  If  all  the  values  of  a;  be  less  than  a  finite  number  A, 
there  is  one  and  only  one  number  G,  which  is  such  that  no  value  of 
X  is  greater  than  G,  while  at  least  one  value  of  x  is  greater  than 
O  —  a     G  is  called  by  Weiers trass  the  upper  limit  of  the  variable.* 

To  prove  this  theorem  let  Oi,  a^,  Oj,  •  •  •  be  the  values  which  x  can 
assume.  If  ai  be  greater  than  every  succeeding  term,  it  is  itself  tlie 
upper  limit;  but  if  there  should  be  one  or  more  terms  of  the 
sequence  Oj,  Og, •••which  are  > ai,  let  62  ^  the  first  of  these.     Either 

62  is  greater  than  all  the  succeeding  a*s  or  it  is  not.  In  the  former 
case  63  is  the  upper  limit,  but,  in  the  latter,  some  subsequent  number 

63  of  the  series  is  greater  than  b^,  A  continuation  of  this  process 
leads  to  the  sequence  of  ascending  numbers  a^,  b^  63,  64,  •••;  if  the 
sequence  contain  only  a  finite  number  of  terms,  the  last  of  these  is 
the  upper  limit,  whereas,  if  it  contain  an  infinite  number  of  terms, 
it  is  regular  and  defines  a  number  <  A,  The  number  so  defined  is 
G.  When  no  number  A  can  be  found  with  the  assigned  properties, 
the  upper  limit  is  said  to  be  oo.  There  is  alike  theorem  with  respect 
to  the  existence  of  a  lower  limit  K. 

A  variable  x  is  said  to  be  continuous  in  the  interval  Xq'^x'^Xi, 

when  it  passes  through  all  the  rational  and  irrational  numbers  of 

the  interval  (a*©  and  Xi  inclusive). 

Example,    Let  the  values  of  x  be 

1-1/2,    -1  +  1/3,   1-1/4,    -1+1/5,... 

...,    l-l/2n,    -  1  +  l/(2n  + l),...(Thom8B). 

The  upper  and  lower  limits,  which  are  vnattainablet  are  +  1  and  —  1.  The 
variable  is  not  continuous  in  t\e  inter\^al. 

§  56.  Limiting  numbers.  In  the  neighbourhood  of  a  limiting  num- 
ber there  is  an  infinite  accumulation  of  points.  To  make  the  meaning 
more  precise,  let  us  consider  an  infinite  sequence  aj,  a^,  a^,  •••,  a^,  ••• 
whose  members  are  finite  and  distinct.  There  must  be  in  the  neigh- 
bourhood of  some  member  //,  (^^  /f  ^  G),  an  infinite  accumulation 
of  points.  To  prove  this,  divide  the  finite  interval  (A' to  G)  intop 
parts,  where  p  is  some  integer ;  in  at  least  one  of  these  parts,  say 
(Ki  to  Gi)j  there  must  lie  infinitely  many  points  of  the  sequence. 
Divide  (Ki  to  Gi)  into  p  parts.  In  at  least  one  of  these  parts,  say 
(7^2  t^o  G2) ,  there  must  lie  infinitely  many  points.  By  continuing  this 
process  we  arrive  at  the  two  sequences 

7ii,  K21  Kz "') 
G,.  G,,   (?3"4 

*  Bolzano  wm  the  first  mathematician  to  draw  attention  to  the  existence  of  upper  and  lower 
limits  of  a  variable.  Sec  Btolz,  B.  Bolzano's  Bcdeutung  in  dcr  0eschichte  der  Infinitesimal- 
reehnung,  Math.  Ann.  t.  zviii.    Their  introduction  into  modern  analysis  is  due  to  Weierstraat. 
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which  are  in  ascending  and  descending  order.  Each  member  of  the 
second  sequence  is  greater  than  every  member  of  the  first,  and 
O^  —  K^  can  be  made  less  than  any  assignable  number,  if  n  be  taken 
sufficiently  great.  The  two  sequences  define  one  and  the  same 
number  H,  By  the  mode  of  construction  of  H  it  follows  that,  how- 
ever small  h  may  be,  infinitely  many  values  of  x  exist  within  the 
interval  {H—  3  to  IT  +  3) .  This  is  what  is  meant  by  saying  that  there 
is  an  infinite  accumulation  of  numbers  at  H,  and  that  ZT  is  a  limiting 
number.  H  need  not  be  itself  a  member  of  the  system  a„  o^,  Og,  •  •  • . 
A  distinction  must  be  drawn  between  "the  upper  limit"  and  a 
"  limiting  number"  of  a  sequence.  For  example  let  a,  ^a^^aj  •••  <  A 
There  will  be,  in  all  cases,  an  upper  limit  for  this  sequence,  but 
there  cannot  be  a  limiting  number  when  the  series  contains  only  a 
finite  number  of  elements.  Again  there  can  be  more  than  one 
limiting  number,  but  only  one  upper  limit. 

§  57.  Many  of  the  more  serious  difficulties  in  the  study  of  functions  are 
caused  by  infinite  accumulations  of  values  x  in  the  neiglibourhoods  of  particular 
points.  Consider,  for  instance,  Riemann^s  statement  of  the  necessary  and 
sufficient  conditions*  in  order  that  a  function /(x)  may  bo  integrable  between  the 
limits  a:  =  a,  a:  =  6.  The  function /(jc)  is  said  to  be  continuous  at  the  point  c  of 
the  interval,  if  a  field  (c  —  A  to  c  -|-  h)  can  be  found  such  that,  for  all  points  of  this 
field,  !/(a:)  —f{c)  I  <  «•    Otherwise  the  function  is  said  to  be  discontinuous  at  c. 

Interpolate  between  a  and  b  the  values  jr„  ac,,  •••,  3!„_i,  and  let  a^j  —  «  =  «„ 
X,  —  X,  =  8^,  ae,  —  oc,  =  ^3,  •••.  If /(x)  be  a  discontinuous  function  of  x,  which  is 
always  finite  between  a  and  ft,  its  values  within  an  interval  3  will  have  an  upper 
and  a  lower  limit.  The  difference  between  these  upper  and  lower  limits  is 
named  the  oscillation  of  the  function.    Kiemann's  theorem  is  the  folluwing:  — 

If  the  sum  of  the  intervals  in  which  the  oscillations  of  f{x)  arc  greater  than 
a  given  finite  number  X  become,  always,  infinitely  small  with  the  intervals  2, 
th^  series 

in  which  <?,,  <?„  •••,(?,  are  positive  proper  fractions,  will  converge  to  a  definite 
som,  when  every  J  is  indefinitely  diminished.  This  siun  is  called  r*/(a')dc.* 
Tliis  definition  does  not  require  that  the  function  should  be  continuous,  and 
thos  there  arises  the  possibility  of  finite  changes  in  the  value  of  the  function  for 
infinitely  small  changes  of  x,  Evidently  it  Is  important  to  know  where  these 
changes  take  place. 

§  58.  This  illustration  has  been  introduced  to  show  the  need  for 
a  theory  of  point-distribution.  Two  theories  of  this  kind  have  been 
elaborated.  One  of  these  is  due  to  Ilankel  (Math.  Ann.  t.  xx.), 
while  the  other  has  been  developed  by  Cantor  in  a  remarkable  series 

*  For  «  proof  of  the  conver^nce  of  this  f^iim.  »ee  Riomann'a  memoir  Ueber  die  Darfltellbar- 
keft  einer  Function  durcb  eine  trigonometriHche  Keihe  (Werkc.  pp.  213-253) :  also  a  paper  by 
H.  J.  B.  Smith,  Od  the  IntegratioQ  of  Discontinuoua  Functiona,  Proc.  Lond.  Matb.  Soc.  t.  vi. 
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of  papers  published  in  the  Mathematische  Annalen  and  the  Acta 
Mathematica. 

To  Hankel  we  owe  the  idea  of  a  discrete  mass  of  points.  Let  the 
range  from  a;  —  8  to  a;  -f  8,  where  3  is  finite  though  arbitrarily  small, 
be  called  the  neighbourhood  of  x.  When  a  finite  or  infinite  number 
of  points,  lying  in  an  interval  (a  to  6),  can  all  be  included  in  neigh- 
bourhoods whose  sum  <  c,  the  points  are  said  to  form  a  discrete  nuiss. 
When  such  a  choice  of  neighbourhoods  is  not  possible  for  the  interval 
(a  to  6),  or  for  any  arbitrary  part  of  it,  the  points  are  said  to  form 
a  linear  mass  throughout  (a  to  6).  This  distinction  was  adopted  by 
Hankel,  with  the  object  of  making  Riemann's  theory  of  integration 
more  precise.* 

Cantor's  division  of  masses  into  species  constitutes  a  farther 
reaching  theory  than  that  of  Hankel,  and  has  led  to  important 
generalizations  in  the  hands  of  recent  writers  upon  the  subject  of 
essential  singularities  in  the  Theory  of  Functions.  [See,  for  ex- 
ample, Mittag-Leffler's  paper  in  the  Acta  Mathematica,  t.  iv.] 

Let  P  be  a  mass  of  different  points  arranged  along  a  line.  These 
points  will,  in  general,  be  accumulated  in  infinitely  great  numbers  at 
certain  points  of  the  line.  The  limiting  points  of  these  infinite 
accumulations  form  a  derived  mass  of  points,  which  can  be  represented 
by  Pj.  If  Pi  contain  infinitely  many  points,  it  will,  in  turn,  give  rise 
to  a  new  derived  mass  of  points  P^?  ^^^  so  on  indefinitely,  unless  at 
some  stage  of  the  process  a  derived  mass  P„  is  reached,  in  which 
there  i§  nowhere  an  infinite  accumulation.     The  process  then  stops. 

Points  of  Pi  need  not  be  points  of  P,  for  it  has  been  pointed  out 
that  a  limiting  number  of  P  does  not  necessarily  belong  to  P.  All 
the  points  of  P2  must  be  points  of  Pi.  If  possible,  let  a  point  c  of 
Pj  be  not  included  in  P^  At  c  there  is  an  infinite  accumulation  of 
Pi-points.  Hence  at  c  there  is  an  infinite  accumulation  of  P-points. 
This  latter  statement  is  tantamount  to  saying  that  c  is  a  limiting 
point  of  P,  or  that  c  belongs  to  Pj.  Hence  in  the  process  of  deriva- 
tion  new  points  can  be  introduced  only  at  the  first  stage. 

Examples.  (1)  P=  (1,  1/2,  I/22,  1/23...)  .  ^q  have  Pi=(0),  the  process 
stoppiDg  with  P|. 

P=(l,  1/2,   1/22,  l/2^.1/2^  1/28,  l/2^.1/2^  l/22+l/2\ 

1/2S  1/2+1/2*,...), 

a  series  of  numbers  formed  by  taking  1,  1/2,  1/2^,  1/2^, ...  one  at  a  time, 
and  1/2,  1/2^,  1/2', ...  two  at  a  time  ;  we  have 

Pi  =  (0,  1/2,  1/2-^  1/28,...);   P,  =  ;0), 

the  process  stopping  with  P,. 

*  The  nomenclature  adopted,  nnd  aUo  the  examples  of  this  paragraph,  are  taken  from 
Harnack  (Bulletin  dea  Be.  Math.,  B^r.  2,  t.  vi.,  p.  212;  Calculus,  §  144). 


(2){ 
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(3)  P=the  rational  numbers  between  0  and  1,  these  two  numbers  exclu- 
siye ;  we  have  P,  =  the  rational  and  irrational  numbers  between  0  and  1,  these 
two  numbers  inclusive.  The  remaining  masses,  P,,  Pj,  ••• ,  contain  the  same 
points,  and  the  process  never  terminates. 

Example  (2)  illustrates  the  difference  between  HankePs  di:3crete  mass  and 
Cantoris  derived  masses.  The  mass  P  is  discrete,  despite  the  circumstance 
that  it  possesses  infinitely  many  places  of  accumulation.  For,  drawing  from  0 
towards  1  a  small  interval  0  to  9,  the  remaining  interval  2  to  1  contains  only  a 
finite  number  of  the  points  of  accumulation,  and  the  sum  of  the  corresponding 
fields  can  be  made  arbitrarily  small,  however  small  d  may  be. 

§  59.  Meaning  attached  to  the  word  Function, 

As  a  clear  understanding  of  what  is  meant  by  a  function  of  a 
variable  x  is  essential  for  the  comprehension  of  modern  researches 
in  the  Theory  of  Functions,  we  shall  give  here  a  brief  sketch  of  the 
evolution  of  the  modern  view  of  functionality.  We  shall  have 
occasion  to  speak,  from  time  to  time,  of  the  arithmetic  expression 
of  a  function.  By  this  we  shall  mean  an  expression  which  arises 
from  certain  quantities  by  the  four  fundamental  operations  of  addi- 
tion, subtraction,  multiplication,  and  division.  As  Weierstrass  has 
pointed  out,*  there  are  no  other  known  elementary  operations. 
No  new  elementary  operations  are  needed  for  powers,  roots,  and 
logarithms,  for  if  the  relationship  between  numbers  can  be  put,  in 
any  manner,  into  an  analytic  form,  in  which  only  the  four  element- 
ary operations  are  used,  there  is  no  occasion  to  regard  the  indicated 
operation  as  elementary,  No  example  is  known  of  an  analytic 
connexion,  which  is  not  reducible  to  a  combination  of  these  funda- 
mental operations. 

The  three  secondary  operations  arose  in  the  following  manner. 
The  power  is  the  i;esult  of  multiplying  equal  factors.  From  the 
equation  a*  =  6,  the  two  other  operation^  can  be  found ;  namely, 
they  are  involved  in  the  problems :  — 

(i.)    To  find  a,  giveft  m  and  b ; 
(ii.)  To  find  m,  given  a  and  6. 

Prior  to  the  introduction  of  the  Infinitesimal  Calculus,  the  func- 
tions used  in  Analysis  were  of  so  simi)le  a  type  that  no  special  name 
was  needed.  The  word  function  was  used  by  Leibnitz  (Acta 
Eruditorum,  1692). 

First  definition  (Bernoulli-Eulor).  The  number  y  was  called  a 
function  of  x,  when  it  could  be  constructed  from  x  by  prescribed 
combinations  of  the  four  fundamental  and  the  three  secondary  opera- 
tions.   If  y  can  be  called  a  function  of  x  only  when  these  conditions 

*  See  Ko«tak,  Die  ElemcDte  der  Aritbinetik,  p.  29. 
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are  fulfilled,  x  cannot  logically  be  called  a  function  of  y,  until  a  proof 
has  been  given  that  x  can  be  derived  from  y  by  a  combination  of  the 
seven  operations.  Cases  were  known  in  which  this  could  not  be 
effected  by  a  finite  number  of  operations,  and  no  examination  was 
made  as  to  whether,  in  such  a  case,  a  valid  representation  could  be 
afforded  by  infinitely  many  of  these  operations.* 

Second  definition,  Bernoulli  also  gave  this  definition:  If  two 
variable  magnitudes  be  so  related,  the  one  to  the  other,  that  to 
every  value  of  the  one  corresponds  a  certain  number  of  values  of  the 
other,  the  first  variable  is  said  to  be  a  function  of  the  second,  and 
the  second  of  the  first. 

Since  the  magnitudes  considered  can  always  be  represented  by 
numbers,  this  definition  includes  the  former  one.  This  definition 
was  intended  to  apply  solely  to  continuous  curves,  and  to  express 
the  connexion  between  the  ordinate  and  abscissa  of  an  arbitrarily 
drawn  continuous  curve  which  had  everywhere  a  tangent.  It  was 
assumed  that  a  continuous  function  must  be  expressible  by  such  a 
curve ;  that  is,  that  a  continuous  function  must  possess  a  differential 
quotient.     (See  §  65.) 

Curves  drawn  arbitrarily  on  a  plane  may  present  peculiarities 
which  mark  them  off,  at  once,  as  non-algebraic.  These  curves  were 
known  as  *curva3  discontinuie  seu  mixtte  sen  irregulares'  (Euler, 
Introductio  in  ^Vnalysin  infinitorum^  t.  ii.,  p.  6),  and  were  regarded 
as  incapable  of  arithmetic  expression. 

A  controversy  between  D'Alembert,  Daniel  Bernoulli,  Euler,  and 
Lagrange  led  to  a  discussion  of  the  question  whether  every  function 
represented  by  a  continuous  curve  (in  the  then  accepted  sense  of 
the  term)  could  be  expressed  as  a  trigonometric  series.  In  1807 
Fourier  greatly  enlarged  the  concept  of  a  function  by  proving  that 
certain  curves  which  obey  different  laws  in  different  parts  can  be 
represented  by  a  single  arithmetic  expression.  Fourier's  discovery 
showed  that  a  portion  of  a  curve  does  not  fix  the  form  of  the 
complete  curve  and  that  some,  at  least,  of  the  curves  hitherto 
excluded  resulted  from  arithmetic  expressions.  For  information 
on  Fourier's  series  we  refer  the  student  to  Fourier's  collected  works, 
and  to  memoirs  by  Dirichlet  (Crelle.  t.  iv.),  Riemann  (Ges.  Werke., 


*  John  Bernoulli.  In  a  memoir  dated  1718.  pave  thii  definition:  "  On  appelle  .  .  .  Fonction 
d'une  grandeur  variable,  une  qunntitt^  compoB<^e  de  qnelque  manlfere  que  ce  aolt  de  cette  grandeur 
variable  et  de  conatantes."  Mi'm.  de  TAcad.  Roy.  dea  Sciences  de  Paris,  1718,  p.  100.  Thii 
definition  was  adopted  by  Euler  in  174S :  •'  Fnnrtio  quantltatis  variabilis  est  expreaaio 
analytica  quomodocunque  coraposita  ex  ill.i  quuutitate  variabili  et  numeris  seu  quanUtatibui 
coQstantibua." 
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p.  213),  Sachse  (Bulletin  des  Sciences  Math^matiques,  2*  s^rie.,  t. 
iv.,  1880). 

Dirichlefa  definition,  Dirichlet  defined  y  as  a  function  of  x  in 
the  following  manner :  — 

Let  X  take  certain  values  in  an  interval  (a:^  to  ajj) ;  if  y  possess  a 
definite  value  or  definite  values  for  each  of  these,  y  is  said  to  be  a 
function  of  x.  It  is  not  necessary  that  y  should  be  related  to  x  by 
any  law  or  arithmetic  expression.  Moreover,  the  function  may  be 
defined  for  certain  values  only  of  x  within  the  interval  (xq  to  aji),  e.g, 
for  all  rational  numbers;  but  usually  it  is  defined  for  all  the  values 
within  the  interval.  [Repertorium  der  Physik,  her.  v.  Dove,  t.  i., 
p.  152.] 

According  to  this  definition  the  value  of  y,  when  x  =  a,  may  be 
entirely  unrelated  to  the  value  of  y  for  any  other  value  of  a;,  a;  =  b. 
This  definition,  in  contrast  to  those  used  before  Dirichlet's  time, 
errs  on  the  side  of  excessive  generality;  for  it  does  not  of  itself 
confer  properties  on  the  function.  The  functions  so  defined  must 
be  subjected  to  restrictive  conditions  before  they  can  be  used  in 
analysis.  Nevertheless,  this  definition  forms  and  must  continue  to 
form  the  basis  for  researches  upon  discontinuous  functions  of  a 
real  variable. 

In  Dirichlet's  sense  f(x)  is  a  function  of  x  throughout  an  inter- 
val when,  to  every  value  of  x  within  the  interval,  belongs  a  definite 
value  of  f{x),  A  value  of  x  which  makes  the  function  oo  is 
excluded. 

Ex,  1.    Sin  1/x  has  no  ^finite  value  at  x  =  0. 

Ex.  2.  Sin  x/1  —  sin  2ac/2  +  sin  3a-/3  —  •••  is,  in  spite  of  sudden  discon- 
tinuities, a  fimction  which  is  definite  for  all  finite  values  of  x. 

§  60.     The  limit  of  a  function. 

Let  y  be  defined  for  an  infinite  mass  of  points,  continuous  or  dis- 
continuous, of  which  a  is  a  limiting  point.  If,  for  every  c,  a  positive 
number  h  can  be  assigned  such  that,  when  a<a;<a  +  8,  |y  —  -4|<€, 
we  call  A  the  limit  of  y  when  x  tends  to  a  from  the  right,  and  write 
lim  y  =s -4.     Similarly  if,  when  a  —  8<ic<a,  |y  —  -B|<c,  we  call 

B  the  limit  of  y  when  x  tends  to  a  from  the  left,  and  write  lim  y  =  B, 

t=a—0 

If,  when  a<aj<a-f  8,  y>l/c  (or  <— 1/c),  lim  y=  +  oo  (or  — oc). 

x=o+0 

If,  when  x>By\y  —  A\<€y  lim  y  =  -4.  And  so  in  the  remain- 
ing  cases.    It  is  not  implied  that  y  exists  when  x  =  a. 
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Each  of  the  following  five  theorems  refers  to  a  selected  limiting 
point  and  a  selected  side  of  that  point. 

(1)  A  function  cannot  have  two  distinct  limits. 

(2)  Lim(yi  -f  y^)  =  lim  ^i  +  ^^  Va  provided  that,  if  one  of  these 
two  limits  be  -f  oo,  the  other  is  not  —  oo. 

(3)  Lim  (^1  —  2/2)  =  liiJ^  ^i  —  li^^  ^2?  provided  that  these  two  limits, 
if  both  infinite,  have  not  the  same  sign. 

(4)  Lim(yi2/2)  =  lim.Vi'limyj,  provided  that  the  last  expression 
is  not  0  •  00  or  00  •  0. 

(5)  Lim  (yi/yz)  =  lim  yi/lim  ^2?  provided  that  the  last  expression 
is  not  0/0  or  qo/qo. 

These  are  re-statements  of  familiar  theorems  of  the  Calculus.  To 
deal  with  the  excluded  cases,  restrictions  must  be  imposed  on  the 
functions.  The  reader  is  referred  to  Stolz,  Allgemeiue  Arithmetik, 
t.  i.,  section  ix. 

§  61.  Continuous  functions.  The  definition  of  the  continuity  of 
a  function  at  a  point  was  given  in  §  57.  A  function  is  said  to  be 
continuous  over  an  interval  (0^  to  ar,),  when  it  is  continuous  at  every 
point  of  the  interval,  and  when  f{oro-\-h)if(Xi  —  Ji)  have  the  limits 
/(oJo),  f[p^\)i  as  h  tends  to  zero.  A  function  may  be  continuous  on 
one  side  of  a;  =  a  without  being  continuous  on  the  other. 

It  is  to  be  remarked  that  when  a  function  is  continuous  at  a,  the 
limit  when  x  tends  to  a  either  from  the  right  or  left  is  the  value 
of  the  function  at  a.  This  may  be  conveniently  expressed  by 
writing  /(a  -f  0)  =/(a  -  0)  =f{a). 

If  /(x)  be  continuous,  and  =&,  at  x=^a,  and  if  ^(y)  be  continuous 
at  y  =  6,  then  <^|/(a;)j  is  continuous  at  x  =  a.  This  theorem  fol- 
lows immediately  from  the  definition. 

§  62.     Upper  and  lotver  limits  of  a  function. 

Theorem.  Let  f{x)  be  a  function  which  remains  finite  for  all 
values  of  x  between  x  =  x^  and  x  =  x^.  The  values  taken  by  the 
function  will  have  an  upper  limit  G  and  a  lower  limit  K,  For  no 
value  of  X  in  the  interval  can  the  function  be  >  C?  or  <  K\  but 
further,  however  small  c  may  be,  there  must  be  at  least  one  value  of 
X  for  which  f{x)  is  greater  than  0  —  e,  and  at  least  one  value  of  x 
for  which /(x)  is  less  than  iT-f  c. 

The  fiuiteness  of  the  values  of  the  function  shows  that  there 
must  be  two  finite  integers  Ay  B,  between  which  all  these  values 
must  lie.     Divide  the  interval  (-^1,  B)  into  the  parts 

(^,^  +  1),   (J  +  1,  ^  +  2),  ...,(2?-l,  2?). 
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Jjet  A}  be  the  last  of  these  numbers  which  is  not  greater  than  all  the 
values  of  the  function,  and  let  -4'  ■+- 1  =  B\  Divide  the  interval 
(^',  J3')  into  10  parts 

(^',  A  + 1/10),  (^A  + 1/10,  A  +  2/10), ...,  {A  -f  9/10,  B% 

Let  -4"  be  the  last  value  which  is  not  greater  than  all  the 
functional  values,  and  let  J5"  =  -4"  -f  1/10.  A  continuation  of  this 
process  shows  that  there  can  be  found  a  value  ^^"Vsuch  that 

(i.)    ^»)-^(»)<c; 

(ii.)  There  exists  a  value  off(x)  which  is  greater  than  ^4^"^,  and 
no  value  so  great  as  B^'^K 

The  ascending  sequence  Ay  A',  A",  ••• ,  and  the  descending  sequence 
By  B'y  -B",  •••,  define  a  number  G.  This  proves  that  a  value  of  x 
can  be  found  for  which  the  value  of  the  function  differs  infinitely 
little  from  O,  but  does  not  prove  that  there  exists  a  value  which 
is  exactly  O,  Precisely  similar  results  hold  with  respect  to  the 
lower  limit  K, 

An  example  will  clear  up  the  preceding  reasoning :  let  y  =  a;  for 
all  values  of  x  in  the  interval  0  to  1,  1  exclusive,  and  let  y  =  0  when 
x  =  l.  The  upper  limit  of  the  discontinuous  function  y,  namely  1, 
is  never  attained,  but  a  value  of  y  exists  which  is  >  1  —  c. 

When  a  function  is  said  to  be  infinite  for  x^a,  it  is  to  be  under- 
stood that  this  is  only  a  short  mode  of  expressing  the  fact  that  no 
finite  upper  limit  exists.  The  value  x=a  must  then  be  excluded 
from  the  list  of  possible  values  of  x.  When  a  function  is  continu- 
ous throughout  an  interval,  it  is  implied  that  there  is  no  place  of 
this  kind  in  the  interval. 

Example  1.  y  =  l/x  is  a  law  which  may  define  values  of  y  for  all  values  of 
X  in  the  interval  (—  «  to  a),  x  =  0  exclusive.  As  x  approaches  0  from  either 
side,  y  tends  to  infinity ;  but  if  x  =  0  be  included  in  the  range  of  values,  y  is 
not  defined  by  this  law,  but  must  be  otherwise  assigned. 

Example  2.  The  fimction  y  —  {x^  —  a^)/{x  —  a)  has  a  determinate  value, 
provided  x^a.  It  is  natural  to  assign  to  y  the  value  2 a  when  x  =  a;  but  that 
this  is  an  arbitrary  assumption  has  been  pointed  out  by  Darboux.  Let  <p(x)  be 
a  function,  for  example  a  definite  integral,  which  =  1  when  a-^a,  and  =  A 
when  X  =  a.  The  product  0(x)  •  (x  +  a)  =  (a:^  —  o^)/(«  -  a)  when  x^a ;  but 
when  X  =  a,  the  left-hand  side  =  2  Aa. 

§  63.    Two  theorems  tvhkh  relate  to  continuous  functions. 

Theorem  L  If  the  function  f{x)  be  continuous  in  the  interval 
(flc^  to  a?,)  of  the  real  variable,  and  if  it  take  opposite  signs  when 
a?  =:  0^  and  x  =  a?,,  f{x)  must  equal  zero  for  one  or  more  values  con- 
tained between  Xq  and  o^. 
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Divide  the  interval  (x^  Xi)  into  10  equal  parts.     Suppose  /(a^) 
negative,  f{Xi)  positive.     The  sequence 

/(a^b),  /(aro-f  (x,-aro)/10),  f(xo  +  2{x,^x,)/10)r-, 

will  start  with  a  negative  term.  If  any  one  of  the  interpolated 
values  equal  zero,  the  theorem  is.  established.  But  if  the  terms  be 
all  different  from  zero,  \etf{Xy')  be  the  last  which  is  negative, /(a:/) 
the  first  which  is  positive.  Divide  the  interval  (x^/j  a?/)  into  10 
new  intervals,  and  pick  out  of  the  sequence  of  values 

/K),  fW  +  (^i'  -  ^.')/10),  •..,  /(aro'  +  9(a:/  -  a^')/10),  f(x,'),     . 

the  last  one  which  is  negative,  namely /(a^"),  and  the  first  which  is 
positive,  namely /(x'l").  The  process  may  stop  owing  to  the  occur- 
rence of  a  zero-value  for /(a;),  a  result  which  would  at  once  establish 
the  theorem.     If  it  do  not  stop,  the  two  infinite  sequences 

/(^),  fM,  fW%  -, 

/(^i),  fW).  fW%  -, 

have  a  common  limit /(X),  where  X  is  the  number  defined  by  the 
two  sequences 

(aJo,  xjj  a-o",  •••)  and  {x^,  x^,  x^\  ...), 
where 

ari-a!o=10(a;/-a-o')=10^(ari"-a-o")  =  10'(a;/"-Xo'")=-; 
and  /(X)  must  =  0,  for  every  member  of  the  sequence 

/(.ro),  /K),  fW),  - 

is  negative,  and  every  member  of  the  sequence 

f{^^),  fW),  fW),  - 

positive.  The  first  rigorous  proof  of  this  theorem  was  given  by 
Cauchy  in  his  Cours  d' Analyse. 

Corollary.  A  function  </)(a:)  which  is  continuous  between  two 
values  Xq,  x^  must  pass  through  every  value  A  intermediate  to  <t>{Xx))y 
<l>{xi).  This  can  be  proved  by  putting  <t>{x)  —  A  =/(«),  and  apply- 
ing the  above  theorem.  Darboux  has  established  the  existence  of 
discontinuous  functions  which  possess  the  same  property.  [Annales 
de  Vtc,  Norm.  Sup.,  S^r.  2,  t.  iv.  pp.  51-112;  t.  viiL,  pp.  195-202.] 

Theorem  IL  If /(«)  be  a  function  which  is  finite  and  continuous 
in  the  interval  {x^  to  ajj),  the  function  will  possess  maximum  and  mini- 
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mum  values  which  are  equal  to  the  upper  and  lower  limits  O,  K, 
and  consequently  it  will  pass  through  all  values  between  G  and  K. 

The  function  takes  values  >  G  —  e,  and  values  <K+€,  Does  it 
actually  attain  to  G  and  K?  Divide  (a\),  x^)  into  two  equal  intervals. 
In  one  at  least  of  these,  the  upper  limit  is  G.  In  fact,  if  the  two 
upper  limits  were  G',  (?",  quantities  <  G,  the  function  would  not 
take,  in  the  interval  (iTo,  a,),  the  values  comprised  between  G  and 
the  greater  of  the  two  numbers  (?',  G",  Hence  one,  at  least,  of  the 
limits  G'f  G"  =  G.  Divide  that  half  interval,  in  which  the  upper 
limit  is  G,  into  two  equal  parts,  and  continue  the  process. 

The  result  is  a  sequence  of  sub-intervals,  one  comprised  within 
'  the  other,  which  tend  toward  zero  as  limit.  For  each  of  these  inter- 
vals the  upper  limit  is  G,  The  further  extremities  of  the  sub-inter- 
vals are  constant  in  position  or  else  approach  Xq  ;  the  nearer  extrem- 
ities of  the  sub-intervals  are  constant  in  position  or  else  move  away 
from  0^  Let  a  be  the  point  defined  by  these  sub-intervals.  Within 
the  neighbourhood  (a— ^  to  a+^)  the  upper  limit  of  the  function  is 
Gy  however  small  h  may  be.  That  is,  there  is  a  value  of  x{=  a  T  Oh) 
comprised  within  this  interval  for  which  G  —/(a  T  Oh)  <  c.  On  the 
other  hand  we  can  take  h  small  enough  to  make  \f(aTOh)—'f(a)\<€, 
because  the  function  is  continuous  at  a.  Hence  the  absolute  value 
of  G-/(a)<2c;  therefore  G=f{a).  Similarly  for  K  If  a  be 
one  of  the  points  Xq,  x^sl  slight  modification  of  the  proof  is  required. 

§  64.  If  f(x)  be  continuous  at  every  point  of  the  interval 
(Xo  to  Xi)f  we  know  by  the  definition  that,  at  a  point  x^,  it  is  possible 
to  find  a  value  Aa?«  such  that  |/(a;«±^Aa;«)— /(a;^)  |  shall  be  less 
than  c.  If  e  be  fixed  and  x^  allowed  to  vary,  two  cases  may  con- 
ceivably arise:  (i.)  it  is  possible  to  choose  for  Aa?«  a  value  h  which 
is  independent  of  x^  throughout  the  interval  (xq  to  a?,) ;  (ii.)  it  is 
impossible  to  find  such  a  value  h.  In  Case  (i.)  the  continuity  is 
termed  uniform,  while  in  Case  (ii.)  the  continuity  is  non-uniform. 
The  following  theorem  shows  that  Case  (ii.)  does  not  arise:  — 

Divide  the  interval  into  2  equal  parts,  each  of  these  into  2  equal 
parts,  and  so  on. 

(i.)  If,  after  the  operation  has  been  performed  a  finite  number 
of  times,  the  oscillation  of  the  function  within  each  of  the  divisions 
of  length  8  be  <  e/2,  8  is  the  required  value  of  h.  To  confirm  this 
statement,  let  (  be  any  one  of  the  points  of  division,  $  —  X,$  +  fi  two 
points  within  an  interval  of  length  S ;  then 

1/(0  -A(  -  X)  |<  e/2,    1  f(i)  -M  +  m)  I  <  e/2, 

and  therefoie  |  f((  +  /*)  -/(^  -  X)  |  <  c. 
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The  difference  (i  +  ft)  — (i— A)  is  any  real  number  whose  absolute 
vralue  <  3.     Thus  B  is  the  required  value  of  h, 

(ii.)  If  possible,  let  the  oscillation  within  one  of  the  divisions 
be  >€,  however  often  the  operation  of  division  may  have  been  per- 
formed. The  oscillations  within  some  interval  (a^,^'"^  ^^/^Oj  which 
decreases  indefinitely  as  m  increases,  are  always  ^  c/2.  Now  the 
sequences  ^^  ^^o),  3.  m,  ^.^O)^ . . .  ^^(-), . . . 

define  a  number  X  Hence,  since  the  function  f{x)  is  continuous 
at  the  point  X,  it  must  be  possible  to  find  a  number  h,  such  that 

\f(XTeh)-f{X)\<,/i, 

for  all  values  of  0  from  0  to  1,  inclusive.  Let  X|,  X,  be  any  two  of 
the  values  of  ±  Oh,  We  can  deduce,  at  once,  from  the  two  in- 
equalities 1^^^ _  YO  -/(X)  I  <  c/4, 

|/(X-fX,)-/(X)|<c/4, 
the  further  inequality 

|/(X-fX,)~/(X-X0|<c/2, 

which  implies  that  the  oscillation  within  the  interval  (X— Xi  to 
X-f  Xa)<c/2,  contrary  to  supposition.  Hence  a  function  of  one 
variable,  which  is  continuous  at  every  point  of  an  interval,  is  uni- 
formly continuous.  Cantor  and  Heine  were  the  first  to  enunciate 
the  above  theorem.* 

§  65.  The  continuous  function  plays  a  much  more  important 
part  in  analysis  than  the  discontinuous,  but  the  study  of  the  latter 
throws  light  on  the  problems  suggested  by  Fourier's  series  and  simi- 
lar questions.  Enough  has  been  said  to  show  the  necessity  for  precise 
definitions  and  to  emphasize  our  present  ignorance  of  the  discontinui- 
ties presented  by  functions  of  a  highly  transcendental  character. 

The  properties  which  are  most  commonly  associated  with  a  con- 
tinuous function  are  the  possession  of  a  differential  quotient  and 
an  integral,  and  expansibility  by  Taylor's  theorem.  It  is  not  our 
intention  to  examine  these  cases  for  the  real  variable,  but  we  shall 
give  an  example  of  Weierstrass's  which  relates  to  the  existence  of  a 
differential  quotient. 

Weierstrass^s  example  of  a  continuous  function  which  has  nowhere  a 
differential  quotient 

The  function /(a;)  =  2  6"  cos(a"X7r),  in  which  x  is  real,  a  an  odd 

0 

*  Heine,  Crelle.,  t.  lixiv.,  p.  188:  Tbom»,  Tbeorte  der  analytiscben  Functlonen. 
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positive  integer,  b  a  positive  constant  <  1,  is  a  continuous  func- 
tion, which  has  nowhere  a  determinate  differential  quotient  if 
a6  >  1  -H  3  7r/2.    We  reproduce  Weierstrass's  proof :  — 

Let  fl^  be  a  definite  value  of  a;,  and  m  an  arbitrarily  chosen  posi- 
tive integer.     There  is  a  determinate  integer  a,,,  for  which 

- 1/2  <  a"aro  -  a»<  1/2. 
Write  ar^+i  for  a'^Xo  -  a^, 

and  put  «'  =  (a„  —  l)/""?  «"  =  (a«  -f  l)/«" 

Thus      a?'  -  0^  =  -  (1  -f  a;^+i)/a*,   x"  -  Xy  =  (1  -  rc^+i)/a~ 

and  a'  <  a\)  <  a?".  The  integer  m  can  be  chosen  large  enough  to 
insure  that  a',  «"  shall  differ  from  «o  by  as  small  a  quantity  as  we 
please.    We  have 

{A^)-/(ai,)|/(x'-a%)=i    (;,..co8(«':«V)-cos(«-x„.)| 

»=o  C  X'  —  Xq  ) 

cos(a'*xV)  —  cos(a'*a:o7r)  ) 


a"(a;'  — a-o)  ) 


m-l     { 

=  S  -^  (a*)' 

n=0    ( 

-f  5  I  ^■.-f.nCOs(a'"^''a;V)  —  cos(a'"^*»a?ny)  |  ^ 

Since 

smf  a" -IT  ] 

cos(a*a?'ir)  — cos(a%ir)  ./.«'  +  aro\         V  ^        / 


2 

sin[a"^-^^^ir  J 
and  since  the  value  of  -, — always  lies  between  —  1  and 

m.X     ~"~  Xn 

-f  1,  the  absolute  value  of  the  first  part  of  the  expression  is  less 
than 


«-i 


•5  (aiy 


v^  iaur  =  IT 


_     (a6)"*-l 


a6-l    ' 

and  therefore  <  v{db)'^/(ab  —  1),  if  ab  >  1. 
Further,  because  a  is  an  odd  number, 
008(a"^"aj'ir)  =  cos(a*(a^  —  l)7r)  =  —  ( —  1)%, 
cos  (a"+*a^>ir)  sa  cos  (a*a^T  -h  a"x^+iir )  =s  ( —  1 )  "•  cos  (a*x^iir), 
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therefore 

?  rm-fnCOs(a*''^a;V)  —  cos(a'*'^%7r) 

n=0  flj'  —  0^0 

=  (-l)«-(ab)-  2  1  +  cosCaV.^iTr) ^, 
All  terms  of  the  sum 

2  b'll  +  cos(a"a;.+,^)  i/(l  +  x.+j) 

11=0 

are  positive,  and  the  first  term  <  2/3,  since  cos  (aJ^+i^)  is  not  nega- 
tive and  1  +  a?„+i  lies  between  1/2  and  3/2.    Accordingly 

l/(^')  -/('o)  |/(^'  -  ^o)  =  (-  l)--.(a6)-i;(2/3  +  infr/{ab  - 1)), 

where  rj  denotes  a  positive  quantity  >1,  while  171  lies  between 
—  1  and  +  1. 
Similarly 

{/(^")  -/(^) }/(«"  -  ^0)  =  -  (-  l)««(a6)  V(2/3  +  V/(«^  -  !))» 
where  17'  is  positive  and  >  1,  while  17/  lies  between  —  1  and  + 1. 
If  a,  b  be  so  chosen  as  to  make 

a6>l  +  3ir/2, 

that  is,  2/3>-n-/(a6-l), 

the  two  expressions 

}/(*') -/(*o) }/(a;'  - X,),    {fix") -/(a;„)  }/(x" - a%), 

have  always  opposite  signs,  and  are  both  infinitely  great  when  m 
increases  without  limit.  Hence  f{x)  possesses  neither  a  determi- 
nate finite  nor  a  determinate  infinite  differential  quotient.  [Weier- 
strass,  Abh.  a.  d.  Functionenlehre,  p.  97.] 

A  real  function  is  represented  graphically  by  drawing  ordinates  equal  to  the 
values  of  the  function  and  marking  the  terminal  points.  Tlje  greater  the  num- 
ber of  these  points,  the  more  closely  will  the  polygon  through  them  resemble  a 
continuous  curve  which  admits  tangents.  This  polygon  will,  in  the  limit,  appear 
to  the  eye  indistinguishable  from  the  curve,  but  the  polygon  may  have,  in  its 
smallest  parts,  infinitely  many  re-entrant  angles.  This  is  what  actually  happens 
in  the  case  of  functions  which  are  continuous,  without  admitting  differential 
quotients.* 

*  For  further  Information  on  the  representablllty  of  fanctlons  by  curres  we  refer  th«  reader 
to  a  paper  by  Klein,  Ueber  den  nllgemeinen  Functlonabcgriff,  Math.  Ann.,  t.  xxll.,  p.  249,  to  t^o 
roemoira  by  Kcipcke  in  the  same  Journal,  tt.  xxix.,  xxxiv.,  and  to  Paacb'a  Einleitung  In  die  Differ- 
ential und  Integralrecbnung. 
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§  66.     Functions  of  two  reed  variables. 

Let  a?i,  yi  be  the  centre  of  a  rectangle,  whose  sides  are  2  A,  2  k. 
Any  point  within  this  rectangle  has  for  its  co-ordinates  x^  T  Oxh, 
Vi  T  OJc,  where  tf^,  0^  are  proper  fractions.  Allow  0^  $2  to  take,  inde- 
pendently of  each  other,  all  values  from  0  to  1.  The  one-valued 
function /(«,  y)  is  said  to  be  continuous  at  (a^i,  y,),  when  finite  val- 
ues h,  k  exist,  for  which  |/(aJi  T  ^A  ^i  T  ^2A:)--/(a;i,  y,)  |<€,  for 
every  combination  {O^,  Oi). 

Erroneous  statements  are  sometimes  made  with  regard  to  the 
continuity  of  a  function  of  two  variables.*  Let  f{x,  y)  be  a  contin- 
uous function  of  y  when  x  is  put  =  x^,  and  a  continuous  function  of 
X  when  y  is  put  =  yi.  It  is  an  illegitimate  inference  that  /(x,  y)  is 
continuous  at  {x^  y,).  For  example,  let/(a;,  y)  =xy/(Qi?-\'y^).  When 
flp  =  0,  this  is  a  continuous  function  of  y,  and,  when  y  =  0,  a  contin- 
uous function  of  x\  but  the  function  is  not  a  continuous  function  of 
xl  y,  conjointly,  at  (0,  0),  as  is  easily  seen  by  writing  y  =  mx, 
Cauchy  fell  into  this  error  in  his  Cours  d'iVnalyse.  As  an  example 
of  the  discontinuities  which  occur  in  the  case  of  functions  of  two 
variables  we  may  instance  sin  (tan'  ^y/x),  wkich  is  continuous  at 
every  point  off  the  axis  of  x  and  discontinuous  on  that  axis.  That 
the  discussion  of  such  discontinuities  is  of  more  than  purely  theo- 
retic  importance  will  be  evident  from  these  examples  :  — 

Example  1.  Let  /(x,  y)  be  a  function  of  x,  y,  which  equals 
a;sin(4  tan^^y/x)  when  x^O,  and  equals  0  when  x  =  0,  whatever 
be  the  value  of  y. 

When  a;  ^  0,     S'f/SxSy  =  Sy/Sy&c ; 

but  when  jr  =  0,  y  =  0, 

S^f/hxSy  =  ±  Qc,  according  to  the  sign  of  Aa?, 

and  i^f/^ySx  =  0, 

so  that  8y/&cSy  ^  Sy/Sy&r  at  (0,  0). 

Example  2.  Let /(a;,  y)  =  y- sin  aj/y  when  y^O,  and  =  0  when 
0?=  0,  whatever  be  the  value  of  y.     Then,  at  (0,  0),  • 

8y/8a^y  =  l,    8y/8y8a;  =  0. 

[See  F.  D'Arcais,  Corso  di  Calcolo  Infinitesimale,  t.  i.  Padua,  1891.] 
Theorems  strictly  analogous  to  those  already  proved  for  functions 
of  one  variable  exist  with  regard  to  upper  and  lower  limits,  limiting 
values,  etc. 

*  On  tbU  lubjeot  aee  a  memoir  by  Schwarz,  Abbandlungen,  t.  ii.,  p.  275. 
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Dirichlet's  definition  can  be  at  once  extended  to  functions  of  two 
real  variables  x  and  y.  The  restriction  that  the  function  takes  only 
real  values  may  be  removed.  Such  a  definition  therefore  includes 
both  monogenic  and  non-monogenic  functions  of  a;  -f  iy.  The  Theory 
of  Functions,  in  the  modern  sense,  discards  Dirichlet's  definition  as 
too  general  and  treats  only  of  the  monogenic  function. 

References.  Cantor's  researches  are  to  be  found  in  memoirs  published  in  the 
Mathematische  Auualen  and  the  Acta  Mathematica.  For  those  of  Weierstrass, 
see  Pincherle,  Saggio  di  una  introduzione  alia  Teorica  delle  funzione  analitiche 
secondo  i  principii  del  Prof.  C.  Weierstrass,  Giomale  di  Matcmaticlie,  t.  xviii., 
1880 ;  and  Biermann's  Analytische  Functionen.  An  important  memoir  on 
Cantor's  theory  of  irrational  numbers  was  published  by  Heine  in  Crelle,  t.  Ixxiv., 
Die  Elemente  der  Functionenlehre.  The  student  who  wishes  to  find  a  thorough 
discussion  of  many  of  the  more  difficult  questions  connected  with  the  theory 
of  the  real  variable  should  consult  Dini's  standard  work,  Fondamenti  per  la 
Teorica  delle  Funzioni  di  Variabili  Reali.  Pisa,  1878.  Also  Stolz,  Allgeraeine 
Arithmetik  ;  Tannery,  Introduction  &  la  ThcJorie  des  Fonctions  d'une  Variable  ; 
Fine,  The  Number-System  of  Algebra  ;  Thomae,  Elementare  Theorie  der  analy- 
tischen  Functionen  einer  complcxen  Verlluderlichen.  Many  references  to  original 
memoirs  are  given  at  the  end  of  the  German  translation  of  Dmi's  work,  Leipzig, 
1802.  The  student  is  also  referred  to  the  appendix  in  t.  iii.,  of  Jordan's  Cours 
d' Analyse  ;  to  Dedekind's  pamphlets  (i.)  Stetigkeit  und  irrationale  Zahlen. 
Brunswick,  1872  (ii.),  Was  sind  und  was  sollen  die  Zahlen.  Brunswick,  1888  ; 
to  Cathcart's  translation  of  Ilarnack's  Introduction  to  the  Calculus ;  and  to 
Du  Bois-Reymond's  Die  Allgemeine  Functionen-theorie.  Erster  Theil.  Tubin- 
gen, 1882. 


CHAPTER    III. 

The  Theory  of  Infinite  Series. 

§  67.  We  shall  begin  this  chapter  with  a  sketch,  in  outline, 
of  the  chief  properties  of  infinite  series  of  real  terms,  referring  the 
student  for  a  fuller  discussion  to  treatises  on  Algebra. 

Series  tcith  Real  Terms, 

An  infinite  series  2a„  contains  infinitely  many  terms,  defined  by 
a  law  which  permits  the  calcidation  of  the  general  term.     Let 

«^  =  ai-f  a. +  •••  +  «„; 

if  8^  tend  to  a  finite  limit  «,  the  series  is  said  to  converge,  and  s 
is  called  its  sum.     In  all  other  cases  s^  either  tends  to-oo,  as  in 

1-fl +  !  +  •••,  or  oscillates,    as   in    1  — 1  +  1  — iH .      Strictly 

speaking,  an  oscillating  series  is  distinct  from  a  divergent  series,  but 
it  is  usual  to  speak  of  non-convergent  series  as  divergent. 

The  necessary  and  sufficient  condition  for  the  convergence  of  the 

CO 

series  2  a.  is  that  a  number  /a*  can  be  found  such  that 
1 

I  a«+i  +  a«+2  -f  •••  +  a„+p  |  <  c  (n  >  /x,  p=  1,  2,  3, ...). 
The  condition  is  necessary,  for  L  s^^^,  =  Ls^  =  s,  and  therefore 


n=fo 


To  see  that  it  is  sufficient  it  will  be  enough  to  observe  that  when 
the  condition  holds  good,  a  number  /a  can  be  found  such  that 

I  «n-Hp  -  »«  I  and  I  «,+,  -  s  J  <  c, 

when  n  >  f^  whatever  positive  integral  values  are  assigned  to  /),  q, 
and  that  these  relations  give  L  5„+,  =  L  s^^^ 

Corollary.    The  condition  |  a^^i  |  <  c  (?i  >  /x),  is  necessary,  but  not 
sufficient. 

*  Htre,  M  elsewhere,  e  \»  given  in  advance,  and  ix  depends  upon  c. 
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§  68.  Many  of  the  tests  of  convergence  are  derived  from  a 
comparison  of  the  series  in  question  with  a  few  standard  series. 
Such  a  series  is 


l  +  a;  +  a^+ar'  + 


(:S70- 


By  comparing  with  it  a  series  of  positive  terms  Oi  +  Oj  +  03  H — , 
we  can  prove  that  the  latter  series  converges  when  a^+i/a.  <  k  for 
all  values  of  n  greater  than  some  finite  positive  integer  ft,  provided  k 
be  a  proper  fraction.  The  series  also  converges  if,  from  some  term 
a^  onwards,  a^  <  k"  (n  >  /i);  that  is,  if  Va^<  1.     The  cases 

» 
require   special   treatment.     A  third  test  is  to  compare  a  series 

2 a^  with  another  series  'S,b^,  where  l/6„/a„  =  l.     When  the  latter 
1  1 

series  is  convergent,  the  former  is  also  convergent. 

Convergent  series  of  positive  terms  have  the  properties  of  finite 
series,  for  they  are  subject  to  the  associative,  commutative,  and  dis- 
tributive laws.  The  same  is  always  the  case  with  series  in  which 
the  negative  terms  have  finite  sufiixes ;  but  series  whose  terms  are 
ultimately  both  positive  and  negative  present  some  new  features. 

Tlieorem,  If  the  series  formed  from  a  given  series  by  the  change 
of  all  the  negative  signs  into  positive  be  convergent,  the  original 
series  must  be  convergent. 

Let  s„  be  the  sum  to  n  terms  of  the  original  series  and  let  sj,  —  tj 
be  the  suras  of  the  positive  and  negative  terms  of  s^.  If  L{sJ  +  tJ) 
be  finite,  LsJ  and  LtJ  must  be  finite,  and  therefore  also  L(sJ—tJ), 

A  series  is  said  to  converge  absolutely  when  it  still  converges 
after  all  negative  signs  have  been  changed  into  positive.  A  series 
which  converges,  but  does  not  converge  absolutely,  is  called  semi- 
convergent. 

Tlieorem.  If  a,,  a.^  a^y  •  •  •  be  positive  numbers  arranged  in  de- 
scending order  of  magnitude  and  if  Ln„  =  0,  the  series 

<*i  —  «2  +  «3  —  0^4  +  •••  converges. 

For      a„+i  -  a„+2  +  ^n+s +  (  -  1  )'"^  <^n+p 

hence        |  (-  l)"a^+i  I  >  I  «n+i  -  ««f2  +  •••  +  (-  1)'"^ J. 
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Now  a^i  can  be  made  less  than  any  assigned  positive  number  c, 
when  n  is  taken  sufficiently  large ;  hence  the  series 

Oi  —  Oj  +  03  —  a4  +  •••  is  convergent. 

Example.    1  —  1/2  +  1/3  —  1/4  +  -.  is  semi-convergent.    The  series 

a,  —  a,  +  flj  —  ••• 

will  not  converge,  if  Lon^O.   It  may  diverge  if  a,,  a„  aj,  •••  be  not  in  descend- 
ing order,  even  when  Lon  =  0. 

§  69.  It  is  natural  to  ask  under  what  circumstances  the  compo- 
nent terms  of  a  convergent  series  are  subject  to  the  associative  and 
commutative  laws. 

(i.)  The  terms  of  a  convergent  series  can  be  united  into  groups, 
when  this  does  not  affect  the  arrangement  of  the  terms  of  the  origi- 
nal series. 

Let  8^  be  the  sum  of  n  terras  of  the  original  series,  a  J  the  sum  of 
m  terms  of  the  series  of  groups. 

Whatever  n  may  be,  m  can  always  be  taken  large  enough  to  insure 
that  aj  shall  contain  all  the  terms  of  v     When  this  has  been  done, 

sj  —  «•  =  «„+i  +  ci^+2  H h  ««+r 

supposing  that  sj  contains  n+j)  terms.     But,  by  the  condition  of 
convergence, 

a„+i  +  a^+2  +'"+  cin^p  |<  c     (^  >  /a)  ; 


hence  L{s^  —  8^)  =  0,  or  LsJ  =  L8^. 

(ii.)  In  a  convergent  series  such  as 

(1/2  -  2/3)  +  (2/3  -  3/4)  +  (3/4  -  4/5)  -f  ..., 

it  is  not  x)ermissible  to  remove  the  brackets,  without  investigation. 
In  the  particular  example  selected,  the  series  oscillates  after  the 
removal  of  the  brackets. 

In  connexion  with  the  commutative  law  it  is  convenient  to  define 
unconditional  and  conditional  convergence. 

A  convergent  series  which  is  subject  to  the  commutative  law  is 
said  to  be  unconditionally  convergent;  otherwise  it  is  said  to  be 
conditionally  convergent. 

A  semi-convergent  series  is  conditionally  convergent.  To  Riemann 
is  due  the  theorem  that  it  is  possible,  by  suitable  derangements,  to 
make  a  semi-convergent  series  have  for  its  sum  any  assigned  real 
number  A.    To  fix  ideas  suppose  A  positive. 
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Let  the  positive  terms,  unchanged  in  order,  be  ai  +  aj  +  a^  H , 

and  let  the  negative  terms,  unchanged  in  order,  be  —  (6i-f  62+^3+  •••)• 
If  the  first  n  terms  of  the  original  series  consist  of  q  positive  and  r 
negative  terms,  «„  =  s^  —  5^",  where 

V  =  «i  +  «2H l-a<„  «r"  =  ^  +  &aH Vhr. 

When  n  becomes  infinite,  q  and  r  also  become  infinite,  and  «,',  8j\ 
tend  to  the  values  «',  «",  where 


00 


«'  =  2a<,   5"  =  26«. 


00  00 


If  the  original  series  be  semi-convergent,  both  the  series  2a^,  2ft 

00  00  11 

must  be  divergent;   for,  if  2a,c>  26«  have  finite  sums,  the  series 

00  00  11 

Sttit  4-  26«  has  a  finite  sum,  and  the  original  series  is  absolutely 
1  1 

convergent;  and  if  only  one  be  divergent,  the  original  series 
=  «'  —  5"  =  00 ,  and  is  divergent.  The  terms  of  the  semi-convergent 
series  can  be  rearranged  in  the  following  way :  we  write  down  the 
positive  terms  in  order,  and  stop  at  the  first  term  which  makes 
the  sum  >  A ;  next  we  write  down  the  negative  terms,  and  stop  at 
the  first  term  which  makes  the  sum  <  -4 ;  we  continue  the  process 
by  adding  on  further  positive  terms,  stopping  at  the  first  term 
which  makes  the  sum  >  A,  and  so  on.  The  values  of  the  sums 
thus  obtained  oscillate  about  A,  and  the  range  through  which  the 
oscillation  takes  place  diminishes  continually,  tending  to  a  limit  0. 
Hence  Riemann's  theorem  is  proved.  Since  the  value  of  A  is  arbi- 
trary, a  semi-convergent  series  can  be  made  divergent  by  suitable 
derangements  of  the  terms.  [See  Dirichlet,  Abh.  d.  Berl.  Akad., 
1837;  Riemann,  Werke.  p.  221.] 

Absolute    convergence    implies    unconditional    convergence.       Let 
0'\-\-(^2-\-^z'\-  •••  be  an  absolutely  convergent  series,  and  let  ai-^-aj 

^-a3'-^ be  a  series  derived  from  it  by  derangements  such  that 

no  term  a^  with  a  finite  suffix  is  displaced  to  infinity.  If  s„,  sj  be 
the  sums  to  n  and  m  terms  of  these  two  series,  it  is  always  possible 
to  choose  such  a  value  of  m  as  will  make  sj  contain  all  the  terms 
a„  Oa*  •••jOi»>  ^^^  others  besides.  If  5^'  be  the  first  partial  sum  of  this 
nature,  the  sole  limitation  on  m  is  that  it  must  be  greater  than  fju 
Suppose  that  a  J  — 8^^  the  sum  of  a  certain  number  of  terms 
which  lie  between  a^  and  a^x+i-  This  sum  is  certainly  less  than 
I  «»+i  I  +  I  <*n+2  !+•••  +  I  «»+A  \y  ^  quantity  which  can  be  made  <  c  by 
choosing  n  sufficiently  great.     Hence 
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The  preceding  reasoning  breaks  down  for  a  semi-convergent  series 
2a«,  since  |  a^i  I  + 1  a^,  |  +  •••  +  |  a^+x  \  is  not  necessarily  less  than  c. 

Series  with  Complex  Terms. 

n  n 

§  70.  Let  u^^a^+ip^;  then  «.=Sa^+t2^„.   If  «,  tend  to  a  limit 

8  when  n  is  arbitrarily  great,  the  series  is  said  to  be  convergent 
and  its  sum  is  8,    Clearly,  the  necessary  and  sufficient  conditions 

are  that  So.  and  2j9.  both  converge.     In  the  limit  both  { a^  \  and 

1^8.1  =  0;'  but  I  O  + 1  i8.  I  >  |a.  +  t/3,|,  hence  i|M„|  =  0.      A 

series  2(a.+  ipj)  is  said  to  converge  absolutely,  when  2|a^  +  ^)8„! 

converges ;  this  definition  presupposes  that  the  former  series  con- 
verges simultaneously  with  the  latter,  but  this  is  evidently  a  legiti- 
mate assumption,  for  |a^|  and  \/3^\  are  separately  less  than  |a^  +  i/B^\. 
Unconditional  convergence  has  the  same  meaning  as  before;  it  is 

evident  that  it  can  exist  only  when  So^  and  ^yS^  are  unconditionally 

1  1 

convergent. 

Absolute    convergence    implies    unconditional    convergence.      Let 
«»  +  »)?«  =  /t>«(cos^^-f»sin^J.      The  terms  p^cos^^,  p^  sin  ^^  are 

less  than  p^  in  absolute  value,  and  therefore,  if  2p^  be  finite,  the  two 

00  00  ^ 

real  series  2p,«cos^^,  2p«sin^^  are  absolutely  convergent.     But 

absolute  convergence,  in  the  case  of  real  series,  has  been  shown  to 
imply  unconditional  convergence.     Therefore 

Sp,„(cos^^-fisin^J 

is  unconditionally  convergent. 

00 

Semi-convergence  implies  conditional  convergence.    Because  ^'u^\ 

00  1 

diverges,  5{  |a.|  +  I  )8,»  Ij  must  diverge.  This  shows  that  one,  at 
least,  of  the  series  2 1  a^  |,  2 1  )8,»  |,  diverges.  Let  the  former  diverge ; 
then  2a.  is  semi-convergent,  and  therefore  conditionally  convergent. 

•  00 

But,  if  the  series  Sw^be  unconditionally  convergent,  2a„  must  be 

1 

unconditionally  convergent.  Hence  the  series  2  w«  is  conditionally 
convergent. 

Unconditional  convergence  implies  absolute  convergence.    This  is 
proved  indirectly.     We  have  seen  that  semi-convergence  implies 
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conditional  convergence;  hence  a  semi-convergent  series  can  never 
be  unconditionally  convergent.  Therefore  an  unconditionally  con- 
vergent series  can  never  be  semi-convergent;  that  is,  it  must  be 
absolutely  convergent.  The  terms  unconditioned  and  absolute  are, 
as  applied  to  convergence,  co-extensive. 

§  71.    The  mm,  or  difference,  of  two  series  %u^,  %v^  is  the  series 

2(i^  +  vJ,  or  |(tt^-vj. 
1  1 

The  product  of  two  absolutely  convergent  series.    If  the  absolutely 

00  00 

convergent  series  2w^,  Sv^  converge  to  sums  s,  «',  the  series 

1        1 

UiVi  -h  (^1^2  +  t^Vi)  +  {uiVs  +  W2V2  +  T^^i)  +  ••• 

+  (WiV„  +  «2Vn-l  +  •••  +  W„Vi)  +  — 

will  converge  to  ss'. 

Let        A  =  I  wi  I  -f  I  W2 1  +•••  +  I  «« I , 

-S,=  lVi|+|V2|+--  +|Vn|, 

then        A^B^  =  |  Wi  1 1  Vi  I  +  I  «2 1 1  ^i  I  +•••+  |  t*n  1 1  ^i  | 

+  I  ^1  I  I  ^2  I  +  I  t*2  I  h2  I  +••'+  I  Wn  I  I  ^2  I 


If  C,=  \u,\\v,\  +  \\u,\\v,\^\u,\\v,\\-h- 

+   {  hi  I  hnl  +  I  ^^  \\Vn-l  I  +•••+!  W^  I  I  Vl  I  }, 

it  is  evident  that  A^B„  >  C^,  and  that 

Therefore,  whether  n  be  of  the  form  2  k  -f  1,  or  of  the  form  2  k, 
the  inequalities 

A,B,<C,<A,B, 

must  hold  good,  and       LC^  =  LA^  •  2/B,. 
Now  consider  the  series 

%u„,  I  y„,  l(w,tu  +  W2'y«-i  +  •••  +  w«Vi), 
1         1        1 

and  let  the  sums  to  n  terms  be  «„,  sj,  t^.    The  difference 
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and  the  absolute  value  of  this  difference  is  less  than 

an  expression  which  is  itself  =  A^B^  —  C«.  When  n  increases 
indefinitely,  A^Bn  —  C^  tends  to  the  limit  0;  hence 

or  Lt^=88\ 

Uniform  Convergence. 

§  72.     Hitherto  the  term  u^  of  the  infinite  series  2w^  has  been 

1 

regarded  as  dependent  merely  on  n.  We  now  allow  w^  to  be  a  func- 
tion of  Zy  as  well  as  of  n,  and  suppose  that  there  is  a  region  of  the 
2-plane  at  all  points  of  which  u^  1*2,  •••  are  one-valued  and  con- 
tinuous. 

The  sum  of  a  finite  number  of  rational  algebraic  functions  is  itself 
a  rational  algebraic  function;  it  is  only  when  the  number  of  these 
functions  is  infinite  that  new  properties  present  themselves.  In 
fact  the  passage  from  the  algebraic  to  the  transcendental  function 
is  effected  by  infinite  series,  whose  terms  are  algebraic  functions 
oiz. 

Let/i(z),^(2r),./i(2),  •••  be  algebraic  or  transcendental  functions 
of  «,  which  are  one-valued  and  continuous  within  a  region  A  of  the 

CO 

z-plane,  and  let  the  series  2/^(2)  be  convergent  at  every  point  of  A, 

For  a  given  value  of  z,  the  necessary  and  sufficient  condition  for 
convergence  is  that  a  number  /i  can  be  found  such  that,  when  n  >  /i, 


When  this  condition  is  satisfied,  we  call  the  sum  of  the  series  F{z), 
The  complete  system  of  points,  for  which  the  series  converges, 
covers  a  region  of  the  z-plane  which  is  known  as  the  region  of  con- 
vergence. This  region  may  consist  of  one  or  more  separate  pieces, 
and  the  boundary  of  a  piece  may  consist  of  discrete  masses  of  points, 
or  of  linear  masses  of  points.  For  such  functions  as  we  shall  con- 
sider, each  piece  will  consist  of  a  continuum  of  points  covering  a 
doubly  extended  region. 

00 

The  series  2/»(2)  is  said  to  converge  uniformly  in  a  part  of  the 

region  of  convergence,  when  a  positive  integer  /i  can  be  found  such 
that  when  n  >  /i, 

I /•+!(«) +/n-f2W  +  -+/„+p(^)l<e  (p  =  l,2,  ...), 
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whatever  be  the  position  of  z  in  that  part.  Attention  is  specially 
called  to  the  fact  that  fi  depends  on  the  arbitrarily  selected  c,  but 
can  be  made  independent  of  z.  If,  when  z  approaches  a  point  Zq  of 
the  region  of  convergence,  the  value  of  /i  tend  to  oo,  the  series  is 
said  to  be  non-uniformly  convergent  in  any  region  which  contains  2o> 
and  the  convergence  is  said  to  be  infinitely  slow  in  the  neighbourhood 

of  Zq. 

Example  1  (^Du  Boia-Iieymond) ,    Let 

f  ^^N z nx (n  —  l)x 

•^'*^  ^     (?ix  +  l)(nx  -  X  -f  1)      nx  +  1      (fi  -  l)x  +  1 

The  sum  of  n  terms  of  the  series,  when  x  is  real,  is ,  and  the  sum  to 

nx+  1 

infinity,  when  x^O,  is  1.    The  remainder  after  n  terms  is  •    Let  x  move 

nx  +  1 

in  an  interval  such  that  x  >  a  positive  number  a ;  the  remainder  <  e,  if 
7UC  +  1  >  1/e,  and  therefore,  a  fortiori,  if  na  +  1  >  1/e.  Let  /i  be  a  niunber 
which  satisfies  the  inequality  fxa  -\-  1  >  1/e ;  then,  for  all  values  of  n  >  m, 

|/»+l(x)  +  /n+2(3c)-f  .-  toao|<e; 

but  fi  is  independent  of  x,  hence  the  convergence  is  uniform.  If  x  be  allowed  to 
approach  the  value  0,  a  becomes  smaller  and  smaller  and  fi  tends  to  oo.  The 
convergence,  when  x  is  infinitely  small,  is  hifinitely  slow.    When  x^O, 

L  nx/(nx  +  1)=1, 


and  when  x  =  0,  L  nx/(nx  -f  1)  =  0 ; 


hence  the  non-uniformly  convergent  series  is  discontinuous  at  the  point  x  =  0  of 
the  interval  of  convergence. 

Example  2.    If  x  be  a  real  positive  number  <  1,  the  series 

2(1  -  x)x'»-i 

has  for  its  sum  (I—  x)/(l—  x)=l.  This  is  true  no  matter  how  nearly  x  may 
approach  the  value  1 ;  but,  when  x  =  1,  the  smn  is  0.  In  this  example  the 
remainder  after  the  rith  term  is  x",  and  therefore  /u  must  be  so  chosen  that 
x^  <  e ;  that  is,  /*  >  log  1  /c  -4-  log  1/x.  The  more  closely  x  approximates  to  the 
value  1,  the  more  nearly  does  the  denominator  approach  0  and  the  greater 
becomes  the  value  of  /*.  The  series  is  non-uniformly  convergent  in  the  interval 
(x  =  Otox  =  l),  and  the  convergence  is  infinitely  slow  when  1  —  x  is  infinitely 
small. 


Examples  (Peano).     Let 

f(^>.-     (nxl^^      e^*  -  e-^     rx  real^ 
•^'•W-jf^-(,^y,  -,„-:^^    (^real). 

AVhen  X  =  0,  L  /„(x)  =  0, 


n=» 


and  when  x  is  greater  or  less  than  0, 


T-/nW=l,  or  -1. 
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The  series       /i(a;)+  {/,(x)-/i(a;)}  +  {Mx)-Mx)]+  ... 

is  convergent  for  all  values  of  x,  but  the  convergence  in  an  interval  which 
includes  x  =  0  is  non-uniform. 

§  73.  Theorem,  If  a  series  formed  of  one-valued  and  continuous 
functions /i(z),^(2r),  •••  converge  uniformly  in  a  region  which  con- 
tains Zq,  then 

lim  1/1(2)  4-/2(2)  +  •••}  =  lini/i(2)  +  lim/2(2)  + ... 
The  right-hand  side  may  be  written  2/„,(«o)>  for  a  continuous 

X 

function  attains  its  limit.     Let 

S/.(2;)=2/.(2)4-i/^(2) 

1  1  n-Hl 

=  2/»(2) +  /),(«). 

Since  the  series  2/„(2)  is  uniformly  convergent,  there  exists  a  num- 
ber fi  such  that,  when  w  >  ft, 

whatever  be  the  position  of  z  in  the  region  under  consideration. 
Let  z  =  Zo  +  hy  and  let  the  absolute  value  of  h  be  made  sufficiently 
small  to  insure  that 

|/.(2)-/c(2o)|  <c/n(K  =  l,  2,...n), 
where  n  is  finite.    Hence,  if  F(z)  =  2/^(2),  we  have  when  n  >  /x, 

I  F{z) ^F(z,)  I  =  1 1  }/.(2)  -Mz,)  \  -f  p^(z) -p.(2o)| 

<  2  \Mz)  -/,(.o)l  +  I  Pn(z)  I  + 1  p„(2o) I 

<  n  .  c/71  -f-  c  4-  c,  <  3c. 

This  proves  that  the  limit  of  the  sum  of  fi{z) y /^{z) ,  f^(z) , ...  is  equal 
to  the  sum  of  the  limits  of  fi{z),  /^(z)^  f^{z),  .••,  when  z  approaches 
Zft,    This  important  theorem  can  be  stated  as  follows :  — 

If  a  series  of  one-valued  and  continuous  functions  converge  uni- 
formly throughout  a  region  V  of  the  «-plane,  the  sum  of  the  series 
is  a  continuous  function  of  z  throughout  the  region. 

It  is  evident  from  this  theorem  that  a  point  of  the  region  of  convergence  at 
which  the  sum  of  the  series  is  discontinuous  is  a  point  in  the  neighbourhood  of 
which  the  series  converges  non-uniform ly.    Du  Bois-Reymond  has  proved  that 
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Let  the  positive  terms,  unchanged  in  order,  be  «!  -f  Oj  +  a^  -h  •••, 
and  let  the  negative  terms,  unchanged  in  order,  be  —  (61 4-6^-1-634- •••). 
If  the  first  n  terms  of  the  original  series  consist  of  q  positive  and  r 
negative  terms,  5„  =  s^'  —  s^",  where 

V  =  ^i  +  ^H Ha^   V  =  ^  +  6jH \-br. 

When  n  becomes  infinite,  q  and  r  also  become  infinite,  and  «^',  «,", 
tend  to  the  values  5',  «",  where 


00 


8'  =  2a<,   «"  =  26^. 
I  I 


If  the  original  series  be  semi-convergent,  both  the  series  2a^,  26, 
must  be  divergent;   for,  if  2a»,  26<  have  finite  sums,  the  series 

00  00  11 

2a*t  -f  26«  has  a  finite  sum,  and  the  original  series  is  absolutely 
11^ 

convergent;  and  if  only  one  be  divergent,  the  original  series 
=  s'  —  5"  =  00 ,  and  is  divergent.  The  terms  of  the  semi-convergent 
series  can  be  rearranged  in  the  following  way :  we  write  down  the 
positive  terms  in  order,  and  stop  at  the  first  term  which  makes 
the  sum  >  A ;  next  we  write  down  the  negative  terms,  and  stop  at 
the  first  term  which  makes  the  sum  <A;  we  continue  the  process 
by  adding  on  further  positive  terms,  stopping  at  the  first  term 
which  makes  the  sum  >  A,  and  so  on.  The  values  of  the  sums 
thus  obtained  oscillate  about  Aj  and  the  range  through  which  the 
oscillation  takes  place  diminishes  continually,  tending  to  a  limit  0. 
Hence  Riemann's  theorem  is  proved.  Since  the  value  of  A  is  arbi- 
trary, a  semi-convergent  series  can  be  made  divergent  by  suitable 
derangements  of  the  terms.  [See  Dirichlet,  Abh.  d.  Berl.  Akad., 
1837;  liiemann,  Werke.  p.  221.] 

Absolute  convergence  implies  unconditional  convergence.  Let 
Oi  4-^24-03+  •••  be  an  absolutely  convergent  series,  and  let  ai'\-aj 
4«3'  +  *-*  be  a  series  derived  from  it  by  derangements  such  that 
no  term  a„  with  a  finite  suffix  is  displaced  to  infinity.  If  «^,  sj  be 
the  sums  to  n  and  ?m  terms  of  these  two  series,  it  is  always  possible 
to  choose  such  a  value  of  m  as  will  make  sJ  contain  all  the  terms 
ttj,  ao,  •••,«»,  and  others  besides.  If  s^'  be  the  first  partial  sum  of  this 
nature,  the  sole  limitation  on  m  is  that  it  must  be  greater  than  fi. 
Suppose  that  sJ  —  ««====  ^^e  sum  of  a  certain  number  of  terms 
which  lie  between  a^  and  a^x+i*     This  sum  is  certainly  less  than 

I  «n+i  I  4- 1  «n+2 1  H h  l^»+A  |)  ^  quautity  which  can  be  made  <  e  by 

choosing  n  sufficiently  great.     Hence 

LsJ  =  Ls^, 


THE  THEORY  OP  INFINITE  SERIES.  67 

The  precediDg  reasoning  breaks  down  for  a  semi-convergent  series 
2a«,  since  |  a^i  |  + 1  a^j  I  +  •••  +  |  «i*+a  |  is  not  necessarily  less  than  c. 

Series  with  Complex  Terms. 

n  n 

§  70.  Let  u^=a^+iPm7  then  «,=Sa^+t2)8«.   If  «„  tend  to  a  limit 

1  1 

s  when  n  is  arbitrarily  great,  the  series  is  said  to  be  convergent 
and  its  sum  is  s.    Clearly,  the  necessary  and  sufficient  conditions 

are  that  So^  and  2^.  both  converge.    In  the  limit  both  { a^  |  and 

|)?,|  =  0;'  but|0  +  |i8.|  >  |a,+  t)8n.|,  hence  L\u^\  =  0.      A 


series  S(a.+  ifi^)  is  said  to  converge  absolutely,  when  2|a^-|-i)8, 

converges ;  this  definition  presupposes  that  the  former  series  con- 
verges simultaneously  with  the  latter,  but  this  is  evidently  a  legiti- 
mate assumption,  for  |a^|  and  |/?^|  are  separately  less  than  \a^  + 1/3«|. 
Unconditional  convergence  has  the  same  meaning  as  before;  it  is 

evident  that  it  can  exist  only  when  Sa^  and  ^)8„  are  unconditionally 

1  1 

convergent. 

Absolute    convergence    implies    unconditional    convergence.      Let 
a.  -f  ip^  =  f)«(cos  $^  4-  i  sin  $^,      The  terms  p^  cos  ^^,  p^  sin  0^  are 

00 

less  than  p^  in  absolute  value,  and  therefore,  if  2p^  be  finite,  the  two 

oe  00  ^ 

real  series  Sp^cos^^,  ^p^sinO^  are  absolutely  convergent.     But 
1  1 

absolute  convergence,  in  the  case  of  real  series,  has  been  shown  to 
imply  unconditional  convergence.     Therefore 

|p„(cos^^-ftsin^J 

is  unconditionally  convergent. 

00 

Semi-convergence  implies  conditional  convergence.    Because  2|m„| 

oe  1 

diverges,  2{  |a.|  4- 1  )8,,  Ij  must  diverge.     This  shows  that  one,   at 

*  X  OD 

least,  of  the  series  21  a^  I,  2|  )8„  1,  diverges.     Let  the  former  diverge ; 

00  1  1 

then  So.  is  semi-convergent,  and  therefore  conditionally  convergent. 

*  00 

But,  if  the  series  Sw^be  unconditionally  convergent,  2a^  must  be 

1 

unconditionally  convergent.  Hence  the  series  2  u^  is  conditionally 
convergent. 

Unconditional  convergence  implies  absolute  convergence.     This  is 
proved  indirectly.     We  have  seen  that  semi-convergence  implies 
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conditional  convergence ;  hence  a  semi-convergent  series  can  never 
be  unconditionally  convergent.  Therefore  an  unconditionally  con- 
vergent series  can  never  be  semi-convergent;  that  is,  it  must  be 
absolutely  convergent.  The  terms  unconditional  and  absolute  are, 
as  applied  to  convergence,  co-extensive. 

00  oe 

§  71.    The  5wm,  or  difference,  of  two  series  Sm^  2v„  is  the  series 

2(Wn  +  v»),  or  2K-Vn)- 
1  1 

The  product  of  two  absolutely  convergent  series.    If  the  absolutely 

00  00 

convergent  series  2m^  2v„  converge  to  sums  5,  «',  the  series 

1        1 

+  (t/iv„  +  «2V„_,  H h  u^Vi)  4-  ••• 

will  converge  to  ss\ 

Let        A  =  I  wi  I  -f  I  ws  I  +•••  +  I  «■«  I , 

then        A-S»  =  I  wi  1 1  vi  I  +  I  ^2 1 1  vi  I  -f-..-f  |  wj  [  Vi  | 

+  I  wi  1 1  Vj  I  +  [  U2 1 1  Vj  I  +•••+  I  w^  1 1 V2 1 


If  C7„=!T£i|hi|+{|Wl||t'2|+|U2|hi|}+..- 

it  is  evident  that  A^B^  >  (7„,  and  that 

Therefore,  whether  n  be  of  the  form  2  k  -fl,  or  of  the  form  2  k, 
the  inequalities 

A,B,<C,<A,B, 

must  hold  good,  and       LC^  =  LA^  •  LB,. 
Now  consider  the  series 

%u„,  I  y„,  2(m,v„  -f  t/jv^-i  +  —  +  ujvi), 
1         1        1 

and  let  the  sums  to  n  terms  be  «„,  «„',  f„.     The  difference 

M»'  -  ^H  =  S«:!^'»  +  W3V„-i  +  •••  +  w,V2!  +  •••  +  u^%i 
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and  the  absolute  value  of  this  difference  is  less  than 

I  «j  1 1  V,  I  +  I  Ws  I  I  v^-i  I  +  —  -f  I  w^  I  I  v^  I , 

an  expression  which  is  itself  =  A^B^  —  C^.  When  n  increases 
indefinitely,  A^B^  —  C7„  tends  to  the  limit  0 ;  hence 

or  Lt^  =ss'. 

Uniform  Convergence. 

§  72.     Hitherto  the  term  u^  of  the  infinite  series  %u^  has  been 

1 
regarded  as  dependent  merely  on  n.     We  now  allow  w^  to  be  a  func- 
tion of  z,  as  well  as  of  n,  and  suppose  that  there  is  a  region  of  the 
z-plane  at  all  points  of  which  Wj,  Wj?  •••  ^xe  one- valued  and  con- 
tinuous. 

The  sum  of  a  finite  number  of  rational  algebraic  functions  is  itself 
a  rational  algebraic  function ;  it  is  only  when  the  number  of  these 
functions  is  infinite  that  new  properties  present  themselves.  In 
fact  the  passage  from  the  algebraic  to  the  transcendental  function 
is  effected  by  infinite  series,  whose  terms  are  algebraic  functions 
of  2. 

Let/i(2),^(z),./i(2),  •••  be  algebraic  or  transcendental  functions 
of  2,  which  are  one-valued  and  continuous  within  a  region  A  of  the 

z-plane,  and  let  the  series  2/»(2)  be  convergent  at  every  point  of  A, 

For  a  given  value  of  «,  the  necessary  and  sufficient  condition  for 
convergence  is  that  a  number  /*  can  be  found  such  that,  when  n  >  /i, 

Wlien  this  condition  is  satisfied,  we  call  the  sum  of  the  series  F{z), 
The  complete  system  of  points,  for  which  the  series  converges, 
covers  a  region  of  the  z-plane  which  is  known  as  the  region  of  con- 
vergence. This  region  may  consist  of  one  or  more  separate  pieces, 
and  the  boundary  of  a  piece  may  consist  of  discrete  masses  of  points, 
or  of  linear  masses  of  points.  For  such  functions  as  we  shall  con- 
sider, each  piece  will  consist  of  a  continuum  of  points  covering  a 
doubly  extended  region. 

00 

The  series  2/n(2)  is  said  to  converge  uniformly  in  a  part  of  the 

region  of  convergence,  when  a  positive  integer  /x  can  be  found  such 
that  when  n  >  ft, 

I /.+! W  +/n-f2(2)  +  -  +/..,(«)  I  <  e  (/)  =  1,  2,  ...), 
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xchatever  he  the  position  of  z  in  that  part.  Attention  is  specially 
called  to  the  fact  that  /*  depends  on  the  arbitrarily  selected  c,  but 
can  be  made  independent  of  2.  If,  when  z  approaches  a  point  Zq  of 
the  region  of  convergence,  the  value  of  /i  tend  to  00,  the  series  is 
said  to  be  non-uniformly  convergent  in  any  region  which  contains  Zo, 
and  the  convergence  is  said  to  be  infinitely  alow  in  the  neighbourhood 

of  Zo- 

Example  1  {Du  Bois-JReymond) ,    Let 

f  (^\  _. X nx     _     (n  -  l)x 

•"*^         (nx  -f  l)(nx  -  X  -f  1)      nx  -f  1      (n  -  l)x  +  1 

The  sum  of  n  terms  of  the  series,  when  x  is  real,  is  — ^^,  and  the  sum  to 

nx+  1 

infinity,  when  x^O,  is  1.    The  remainder  after  n  terms  is  — - — •    Let  x  move 

nx-f  1 
in  an  interval  such  that  x  >  a  positive  number  a ;   the  remainder  <  €,  if 

nx  +  1  >  1/e,  and  therefore,  a  fortiori,  if  n«  -f  1  >  1/e.    Let  /i  be  a  niunber 

which  satisfies  the  inequality  mo  +  1  >  1/e ;  then,  for  all  values  of  n  >  m, 

|/„+i(x)  +  /„+2(«)-f  —  tooo|<c; 

but  fi  is  independent  of  x,  hence  the  convergence  is  uniform.  If  x  be  allowed  to 
approach  the  value  0,  a  becomes  smaller  and  smaller  and  /i  tends  to  oo.  The 
convergence,  when  x  is  infinitely  small,  is  infinitely  slow.    When  x^O, 

L  nx/(nx  +  1)=  1, 


and  when  x  =  0,  L  nx/(nx  -f  1)  =  0 ; 


hence  the  non-uniformly  convergent  series  is  discontinuous  at  the  pohit  x  =  0  of 
the  interval  of  convergence. 

Example  2.    If  x  be  a  real  positive  number  <  1,  the  series 

2(1  -  x)x'-i 

has  for  ita  sum  (1— x)/(l  —  x)=l.  TliLsLs  true  no  matter  how  nearly  x  may 
approach  the  value  1 ;  but,  when  x  =  1,  the  sum  is  0.  In  this  example  the 
remainder  after  the  ?ith  tenn  is  x",  and  therefore  fi  must  be  so  chosen  that 
x^  <  c ;  that  is,  /*  >  log  1/e  -r-  log  1/x.  The  more  closely  x  approximates  to  the 
value  1,  the  more  nearly  does  the  denominator  approach  0  and  the  greater 
becomes  the  value  of  /n.  The  series  is  non-uniformly  convergent  in  the  interval 
(j;  =  0  to  X  =  1),  and  the  convergence  is  infinitely  slow  when  1  —  x  is  infinitely 
small. 

Example  3  (Pea7io).     Let 

Ux)=-Oi^l'-'^'^^^^    (xreal). 

When  X  =  0,  L  /„(x)  =  0, 

n=3o 

and  when  x  is  greater  or  less  than  0, 

I-  fnW=  1,  or  -1. 

n=oo 
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The  series       /i(ar)+  {/,(a;)-/i(a;)}  +  {/3(ae)-/,(a;)}+  ... 

is  convergent  for  all  values  of  as,  but  the  convergence  in  an  interval  which 
includes  x  =  0  is  non-uniform. 

§  73.  Theorem,  If  a  series  formed  of  one- valued  and  continuous 
functions /i(«),/2(«),  •••  converge  uniformly  in  a  region  which  con- 
tains Zq,  then 

lim  \f^{z)  -f/,(2)  +  •••}  =  lim/i(2)  +  lim/o(2)  ^-  ... 
The  right-hand  side  may  be  written  2/^(«o)^  for  a  continuous 

X 

function  attains  its  limit.     Let 

1  1  «+i 

Since  the  series  2/«(2)  is  uniformly  convergent,  there  exists  a  num- 
ber /I  such  that,  when  n  >  ft, 

\Pn{z)\    <  C, 

whatever  be  the  position  of  z  in  the  region  under  consideration. 
Let  2  =  Zo  +  A,  and  let  the  absolute  value  of  h  be  made  sufficiently 
small  to  insure  that 

|/«(2)-/c(2o)|<€/n(K  =  l,2,...n), 

'  00 

where  n  is  finite.    Hence,  if  F{z)  =  2/„(«),  we  have  when  n  >  ia, 
I  F(z)^F{z,)  I  =  I  ^  }/.(^) ^Mzo)  \  +  Pn{z) -p„(a^o)| 

<  2  \Mz)  -Mzo)\  +  I  Pn(z)  I  + 1  p^(Zo)  I 

<  n  .  c/n  -\'€'\-€y  <  3c. 

This  proves  that  the  limit  of  the  sum  of /,(2;),X»(2^)>^(2J))  •••  is  equal 
to  the  sum  of  the  limits  of  fi{z),  f^iz),  /^(z),  .••,  when  z  approaches 
Zff,    This  important  theorem  can  be  stated  as  follows :  — 

If  a  series  of  one-valued  and  continuous  functions  converge  uni- 
formly throughout  a  region  T  of  the  «-plane,  the  sum  of  the  series 
is  a  continuous  function  of  z  throughout  the  region. 

It  is  evident  from  this  theorem  that  a  point  of  the  region  of  convergence  at 
which  the  sura  of  the  series  is  discontinuous  is  a  point  in  tlie  neighbourhood  of 
which  the  series  converges  non-uuiforiuly.    Du  Bois-Reymond  has  proved  that 
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a  series  may  converge  infinitely  slowly  in  the  neighbourhood  of  a  point  at  which 
the  sum  of  the  scries  is  continuous.  Hence  a  non-uniformly  convergent  series 
may  be  continuous  ;  but  no  uniformly  convergent  series  can  be  discontinuous. 

Dini  (Fondamenti  per  la  teorica  delle  funzioni  di  variabili  reali,  p.  103),  and 
Darboux  (Mdmoire  sur  les  fonctions  discontinues,  Ann.  de  Pfec.  Norm.  Sup. 
Ser.  2,  t.  iv.,  p.  77)  adopt  a  different  definition.  A  series  is  said  by  them  to  be 
uniformly  convergent  when  a  number  fi  can  be  found  such  that 

l/^+iW+//i+,W+-|<e. 

We  refer  the  reader  for  further  information  on  this  matter  to  Tannery's  Thdorie 
des  fonctions  d'une  variable,  pp.  133-4. 

Cauchy,  in  his  Cours  d' Analyse  Alg^rique,  considered  the  sum  of  a  series 
S/„(if),  in  which  all  the  terms  were  continuous  one-valued  functions  of  the 
argument,  but  did  not  explicitly  recognize  the  possibility  tliat  tliis  sum  might 
be  discontinuous.  In  1853  he  published  a  note  in  the  Comptes  Rendus,  t.  xxxvi., 
pp.  456-8,  in  which  he  virtually  enunciated  the  theory  of  uniform  convergence. 
In  connexion  with  Cauchy's  earlier  work,  Abel  gave  an  example  of  a  non-uni- 
formly convergent  series,  namely  sin  x  —  sin  2a:/2  -f  sin  3  j;/3  ••.,  whose  sum 
is  discontinuous  when  x=(2n  +  l)ir  (Collected  Works,  t.  i.,  p.  246).  The 
writers  w^ho  first  cleared  up  the  difficulties  associated  with  this  theory  were  Sir 
G.  Stokes  (On  the  Critical  Values  of  the  Sums  of  Periodic  Series.  Math.  Papers, 
t.  i.,  p.  280),  and  L.  Seidel  (Note  ueber  eine  Eigenschaft  von  Reihen,  welche 
discontinuirliche  Functionen  darstellen.  Abh.  d.  Bayerischen  Akademie,  1848). 
Thome'  made  use  of  the  doctrine  in  a  memoir  published  in  Crelle's  Journal,  t. 
Ixvi.,  p.  334,  but  a  considerable  amount  of  time  elapsed  before  the  importance 
of  the  distinction  between  uniform  and  non-uniform  convergence  was  fully 
grasped  by  writers  on  the  Theory  of  Functions. 

To  Heine  is  due  the  proof  that  a  discontinuous  function  can  never  be  repre- 
sented as  the  sum  of  a  uniformly  convergent  series  (Crelle,  t.  Ixxi. ) . 

Co-existence  of  uniform  and  absolute  convergence.  There  is  noth- 
ing in  the  definition  of  uniform  convergence  which  implies  that 
the  series  must  be  absolutely  convergent.  The  following  is  a  simple 
test,  by  the  aid  of  which  it  is  often  possible  to  determine  when 
the  convergence  of  a  series  is  simultaneously  uniform  and  absolute 
(Weierstrass,  Abhandlungen  aus  der  Functionenlehre,  p.  70).  Using 
the  same  notation,  if,  throughout  a  region  of  the  2;-plane,  all  the 
terms  after  a  certain  term  f^  be  less,  in  absolute  value,  than  the 

terms  a«+i,  a^+2,  a^+g,  •••  of  an  absolutely  convergent  series  2a^ 

the   original  series   2/„  is  uniformly   and  absolutely   convergent 

1 

throughout  the  region. 

Multiple  Series. 

00 

§  74.  In  the  simple  series  Sw„,  the  general  term  depends  on  a 
single  integer;  in  the  multiple  series  2 Wy, ,,,,...,  the  general  term 
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depends  on  several  integers  r,s,t,--;  these  may  take,  independently 
of  one  another,  all  values  from  — »  to  oc,  or  they  may  be  subjected 
to  Testrictive  conditions.  We  shall,  foe  the  sake  of  simplicity,  con- 
fine our  attention  at  first  to  the  double  series 


where  r,  a  take,  independently  of  each  other,  all  values  from  1  to 
oc.  The  extension  of  theorems  on  double  series  to  multiple  series 
of  higher  orders  is,  in  most  cases,  immediate.  The  terms  of  the 
double  series  form  the  array 


To  give  a  meaning  to  the  sum  of  a  series  formed  from  such  an 
array,  we  must  assume  that  the  order  of  selection  from  the  array 
proceeds  according  to  some  definite  plan,  so  that  to  each  term  1*^,, 
corresponds  a  single  term  v„  =  u,_„  and  to  each  term  v,  a  single 


term  «,_,     Further,  we  shall  suppose  that  r,  s  are  finite  when  n  is 
finite.     The  diagram  shows  one  of   the  infinitely  many  ways  of 
establishing  a  (1, 1)  correspondence  between  the  members  of  the 
system  (r,  »)  and  the  system  of  positive  integers. 
For  instance  r„  =  u.  „  ) 


The  double  series  Su,  „  when  converted  into  a  simple  series  Sv, 
by  the  method  illustrated  in  the  diagram, 

=«i.i+Cw».i+«..i)+(«).i+ "..«+ "..s) +  Ki+ «M+ "»,»+ "1.4)+ ■■•■ 
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This  mode  of  summation,  which  we  shall  call  summation  by 
diagonals,  is  only  one  of  infinitely  many ;  for  with  each  unicursal 
correspondence  is  associated  a  mode  of  summation  of  the  series  St^,«. 

Let  the  numbers  of  the  system  (1,  2,  3.  •••)  correspond  unicursally 
to  the  members  of  the  systems  (r,  s)  and  (?*',  «').  Then  2w,.,,.  is 
formed  from  the  series  Swr,«  by  a  commutation  of  the  terms.  Three 
cases  arise :  — 

I.  If  S|  Wr,«  I  converge,  Sw,,,  =  2 v.. ;  the  series  Sw,,,  is,  in  this 
case,  absolutely  and  unconditionally  convergent. 

II.  If  S|  i^r,«  I  diverge,  while  Su^*,,*  converges,  the  latter  series  is 
conditionally  convergent. 

III.  If  the  series  2w^,„  St*^,-,',  etc.,  be  all  divergent,  no  conver- 
gent series  can  be  found  from  the  array. 

As  in  the  case  of  simple  series,  unconditional  convergence  plays 
a  more  important  part  than  conditional  convergence. 

From  the  terms  of  the  array  we  construct  the  expression 

«^i.i4-Wi,2  4- wi,3  4-^1.4  + ••• 
-I- 1/2,1  +  t*2,2  4-  ^^.3  4-  ^^4  4-  ••• 

+  ^1  +  ^8,8  +  1^3,8  4-  ^3,4  4-  — 

4- 

4-     •     •     •     • • 

We  have  already  explained  what-  is  meant  by  summation  by 
diagonals;  we  shall  however  adopt  a  different  definition  for  the 
sum  of  the  expression  just  written  down. 

Let  ^m.»  =  wi,i  4-  wi.2  H h  «i,^ 

4- W2,i4-«2.2H ht^2,« 

4- 

4-  Vl4-Wm,2H h^Vn; 

also  let  /S  be  a  finite  and  determinate  number.  If,  when  m,  n  are 
made  infinitely  great,  LS^^n  =  S,  independently  of  the  order  in 
which  the  two  numbers  tend  to  oo,  we  shall  speak  of  iS  as  the  sum 
of  the  double  series.  In  this  case  the  necessary  and  sufficient  con- 
dition for  convergence  is  that  positive  numbers  /m,  v  can  be  found 
such  that,  when  m>  fj,  and  n  >  v, 

I  iS„+p.„^,->S' «,„!<€  (p,  g  =  0,  1,  2...). 

The  convergence  of  a  double  series  is  not  inconsistent  with  the  divergence 
of  individual  rows  or  columns.  For  instance,  the  first  row  of  a  semi-convergent 
series  may  be  divergent,  and  the  second  row  the  same  divergent  series  with 
signs  changed.    This  case  does  not  arise  in  absolutely  convergent  double  series. 
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Double  Series  with  Real  and  Positive  Terms. 

§  76.     In  the  convergent  series 

^1,1  4-  «i,2  4-ffi.3  +  ••• 

+  «i,l  +  «2,2  4-  «2,3H 

4-  «3,i  +  «8,2+  «3.3H 

+ •        • 

the  horizontal  rows  evidently  converge.    Let  their  suras  be  s^  «2>  «3>  •  •  • ; 

we  shall  prove  that  2««  converges  to  5,  where  S  is  the  sum  of  the 

double  series.     For  if  pi,  p2»  ***)  pm  t>e  the  remainders,  after  n  terms, 
of  the  first  m  rows  we  have 

«i4-«2H h«*»  =  'S'^.«  +  Pi  +  p2H \-Pm} 

but  Pi4-P2H hpm<c  {in>th  ^>^)i 

by  the  condition  of  convergence ;  hence 

«i  +  «2H h««=  L  ^«.», 

«=« 

and  L  {8i4-«24-  —  4-«mi=  T^    L'S'„,n  =  5^. 

■1=00  tn=vi  n=30 

Similarly,  if  ^i,  t^y  ?a>***^  the  sums  of  the  first,  second,  third,  ••• 
columns, 

L  (fi-f  ^2  +  -4-U=  I^    L^«..n  =  ^. 


n=:«)  mssx 


Also  the  series  summed  diagonally,  namely 

ai,l+  (ai,2  4-  <h,\)  +  («l,3+«:J,2+^'3,l)  H — > 

has  ^  for  its  sum.  This  is  evident  from  the  consideration  that  the 
sum  of  the  latter  series  to  k  terms  is  intermediate  in  vahie  between 
/S».»  and  Sk^k}  where  h  is  the  greatest  integer  in  k/2.  Finally,  since 
the  series,  summed  diagonally,  can  be  written  as  a  single  series 
Sa^ ,,  =  2a^  where  (r,  s)  take  independently  all  values  from  1  to  oo, 
and  since  2ti,,,  =  2«^.,,.,  the  double  series  is  unconditionally  con- 
vergent for  derangements  of  the  kind  mentioned  above. 

Conversely,  simple  series  can  be  converted  into  double  series. 

If  the  simple  series  Sa^be  converted  into  the  double  series  2a,,  „  and 

I 

thence  into 

«1.1+«1,2  +  «1,3H 

+  «2.1  +  «2.2  +  «2,34--" 

+  c'3.i4-cya.2  4-«3.3H 

4- , 

the  sums  of  the  simple  and  double  series  are  equal. 
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Absolutely  Convergent  Double  Series  with  Positive  and  Negative 

Terms, 

§  76.  Let  5«^n*  — ^«,,n  ^  the  sums  of  the  positive  and  negative 
terms  of  S^^-  I^^t  S'^^  be  the  sum  when  all  the  negative  signs  in 
Sm.n  ^e  replaced  by  positive ;  then 


*  «•,  n  —"  "m,  n    i    *'m,  it  ) 


and,  since  Z^-S'^^ «  is  finite,  the  two  positive  quantities  s^  ^  and  ^^ 
must  tend  to  finite  limits,  which  we  may  call  s  and  t.    Hence 


J^S^^  ^  =  «  —  f . 


Absolutely  Convergent  Double  Series  with  Complex  Terms. 

Let  w,, .  =  a^, .  +  «/3r.  .y  and  let  So,. .  =  p,  2/3^, .  =  or. 

If  2|a^,.  +  «/3r,.  I  converge,  2(v,.  and  2/3^,,  must  both  converge; 

for  I  Or,.  I   <   I  Or..  +  iPr,.  |   aud   |  ^,,  .  |   <   |  a,..  +  l^r..  I* 

Hence  the  series  2(<v,,  +  t^,,.)  converges  and  has  for  its  sum  p  +  icr. 
As  before,  if  p*  +  ictk  be  the  sum  of  the  Kth  row. 


^p  =  p  and  2<r,t  =  a. 
1  *  1 

Hence  2m^,  ,  =  2p«  4-  t5o-«  =  p  +  iV. 

Similarly  the  sums  by  columns  and  diagonals  =  p  +  tor. 

As  in  the  case  of  simple  series,  if  the  series  'Xu'^,^  be  absolutely 
convergent,  and  if  L  \  ti'^^n  1/1  w«,n  I  =  1>  when  7?i,  n  tend  in  any  man- 
ner to  00,  the  series  2w„,„is  itself  absolutely  convergent. 

To  come  to  the  more  general  case ;  we  suppose  the  suffixes  r,  s 
to  pass,  independently  of  each  other,  through  all  values  from  —  oo 
to  4-  00  ;  the  sum  S„^  „  may  now  be  taken  to  represent  the  sum 

m        n 

^r   2*  n^^ ,.     As  before,  if  ^S'„,  „  tend  to  a  definite  limit,  irrespective 

— m      —1% 

of  the  order  in  which  m,  7i  tend  to  oc,  the  double  series  is  conver- 
gent and  has  for  its  sum  S.  Let  each  pair  (r,  s)  be  represented  by 
a  point  whose  Cartesian  co-ordinates  are  r  and  s.  S„^  „  is  the  sum 
of  terms  included  within  a  rectangle  whose  centre  is  at  the  origin, 
and,  in  the  limit,  the  rectangular  contour  extends  to  oo  in  the  direc- 
tion of  both  axes.  It  is  evident  that  if  the  system  of  rectangles  be 
replaced  by  another  system  of  contours  which  extend  to  oo  in  all 
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directions,  the  sum  of  an  absolutely  convergent  series  will  not  be 
affected.  For  a  contour  of  the  latter  system  can  always  be  made  to 
lie  entirely  within  the  region  bounded  by  two  rectangles  of  the  first 
system  which  extend  to  oo  in  all  directions  simultaneously  with 
the  contour. 

In  absolutely  convergent  double  series  the  form  of  the  contour 
which  extends  to  oo  is  immaterial,  but  this  is  not  the  case  with  con- 
ditionally convergent  series. 

To  illustrate  some  of  the  points  touched  upon  in  the  preceding 
paragraphs  we  shall  select  as  an  example  the  series 

22'l/(wia)i-f-m2(t)2)S 

where  the  summation  extends  over  all  integral  values  of  mu  m^y  from 
—  00  to  4-00,  exclusive  of  the  combination  mi=m2=0.  We  assume 
that  the  ratio  oij/a)!  is  complex.* 

On  the  rim  of  the  parallelogram  whose  vertices  are  n(±ci)i±a)2), 
there  are  8  n  points  congruent  to  0,  with  respect  to  wi  and  wj ;  that 
is,  there  are  8  n  points  of  the  set  micoi  -f  m^<t.  Let  p  be  the  abso- 
lute value  of  that  point  of  the  rim  which  is  nearest  to  0,  and  let 
p  =  np\  For  all  values  of  n,  p'  will  be  finite  and  different  from  0 ; 
therefore  the  quantities  p'  must  have  a  lower  limit  a-  >  0.  The  series 
formed  by  the  absolute  values  of  the  8  n  terms  on  the  rim 


Hence  the  double  series 


55' 


1 


Wlia>l  -f-  77120)2 


\        8    •      1 


(T^  1  n^~^ 


This  series  is  convergent  when  X  >  2.  Then,  when  X  >  2,  the 
original  doubly  infinite  series  is  absolutely  convergent. 

§  77.  A  test  of  convergence,  Cauchy's  integral  test  for  the  con- 
vergence of  simple  series  can  be  extended  to  double  series.  If  the 
terms  a^^  of  2a«,«  be  all  positive  and  capable  of  being  represented 
by  a  function  ^(a:,  y),  which  diminishes  continuously  as  a;,  y  increase 
numerically  and  tends  ultimately  to  the  limit  0,  then  the  double 
series  converges  or  diverges  according  as  JJ<^(a5,  y)dxdy,  taken  over 
the  part  of  the  plane  exterior  to  a  bounding  curve  C,  has  or  has  not 
a  meaning.    We  shall  reproduce  Picard's  elegant  proof  that  the 

*  It  will  b«  thown  Id  the  chapter  on  elliptic  functions  that  this  nMumptlon  Is  necessary  In 
ord«r  to  atoUI  the  ocourrcnce  of  Infiultely  email  values  In  tbo  system    mi^i  +  myMg  |. 


78  THE  THEOBY  OF   INFINITE  SERIES. 

necessary  and  sufficient  condition  for  the  absolute  conyergence  of 
the  double  series  2S' r-  is  X>2. 

Let  (i>i  =  a  4- 1&,  (j}2  =  c-\-  id ;  the  series  of  absolute  yalnes  is 

1 


22' 


{ (m^a  4-  wijc)*4-  {mfi  -f  ?M)*{^/2 


No  denominator  can    vanish,  for  the  combination  mi  =  m2  =  0  is 
excluded ;  moreover  the  ratio 


I  (wiia  +  m^y-{-  (mj)  +  m^iy\^^ 


is  always  finite.     Hence  the  series  in  question  will  converge  simul- 
taneously with  22' — z z — ;:;»  but  the;  latter  series  converges  when 

I   I  — 1^   ^    .   has  a  meaning ;  t.e.  when   1   1    ^   ,    is  finite  for  in- 
finite  values  of  p,  or,  in  other  words,  when  X  >  2.* 


Infinite  Products. 

§  78.  Let  Wi,  W2>  ^3,  •  •  •  be  a  series  of  quantities,  real  or  complex, 
which  are  determined  uniquely  by  a  known   law  of  construction, 

and  let*       P„  =  (H-mO(1  +  W2)-(l  +  O  =  11(1  4-u,). 

We  shall  suppose  that  all  the  factors,  with  finite  suffixes,  are 
different  from  zero.  If,  when  n  increases  indefinitely,  P^  tend  to 
a  finite  limit  P  which  is  different  from  zero,  the  value  of  the 
coresponding  infinite  product  is  said  to  be  P.  When  the  value 
towards  which  the  infinite  product  tends  is  either  0  or  oo,  the  product 
is  called  divergent,  and,  when  there  is  no  definite  limit,  oscillating. 
It  is  often  convenient  to  regard  the  term  divergent  as  covering  all 
cases  of  non-convergence. t 


*  Plcard't  Tralt^  d' Analyse,  t.  i.,  p.  272.    Simple  proofs  of  Eisensteln's  theorem  that 

+  30  1 

22  ...'  — — ^^— — — — 

convergei  when  2X>n,  and  of  allied  theorems,  will  be  found  In  Jordan's  Cours  d'Analyae,  t.  i.| 
p.  162. 

t  Some  writers  regard  the  product  as  convergent  when  LPn^O,    The  view  adopted  in  the 
text  is  that  of  Pringsheim. 
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The  necessary  and  sufficient  condition  for  the  convergence  of 
the  infinite  product  is  that  a  number  fx  can  be  found  such  that 
when  n'^fi, 

where  c  is  an  arbitrarily  small  positive  proper  fraction,  and  p  takes 
all  integral  values  from  1  to  oo. 

We  shall  first  show  that  this  condition  is  equivalent  to  the 
two  conditions :  — 

(i.)  However  great  n  may  be,.P^  is  a  finite  quantity  which  is 
different  from  0, 

(ii.)  L  P^^p  =  L  P^  where  p  is  any  positive  integer. 


nsoo 


Let  accents  denote  absolute  values ;  we  have 

^V^p/^V  - 1 1  ^  I  P.^p/P.- 1 1  (P  =  1,  2, ...) 


and  I  P^^j,/P^  —  1 1  <  c;  hence,  if  /ut  +2)  =  7i,  P*^/P'^  —  1  lies  between 
—  c  and  -+-C.  As  p  increases,  n  increases;  therefore  XP'^  lies  be- 
tween (1— c)PV  and  (l+c)P'^.  Thus  LP^  is  finite  and  different 
from  0. 

We  are  therefore  at  liberty  to  multiply  both  sides  of  the  in- 
equality 

Pn^,/Pn-1\<€     (n^^;2>  =  l,2,...) 


by  P^.    The  resulting  inequality  shows  that 


L  P^^j,  =  L  P^, 


The  condition  (ii.)  shows  that  the  product  does  not  oscillate,  and 
the  condition  (i.)  shows  that  the  value  of  the  infinite  product  is 
neither  0  nor  oo. 

Corollary.     \  Pn+i/Pn  —  1 1  <  «>  therefore  L\u^\=0. 

Two  inequalities. 

If  ai,  Oj,  aa,  •••  be  all  positive  and  less  than  1,  then 

I.    (1  -f  ai)  (1  -f  aj)  —  (1  +  aj  >  1  4-  (ai  -f  Oa  +  —  +  aj, 

II.    (1  - oj) (1  - a2)...(l  - aj >  1  - (Oi  +  Oa  +  ...-f  a„). 

The  proof  of  I.  is  immediate ;  for 

(1  -f-  Oi)  (1  f  0,)  =  1  -I-  ai  -I-  Oa  +  Oiaj  >  1  +  Oi  -f  a,, 
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therefore 

(l4-ai)(l+aj)(l4-a8)>(l+ai4-a,)(l4-a8)>l+aa+a,+a3, 

and  so  on.     A  similar  proof  can  be  given  for  II. ;  for 

(1  —  ai)  (1  —  ttjj)  =  1  —  (ai  +  a,)  +  ctiOj  >  1  -  (oj  +  a,); 
therefore 

(1  -  aO  (1  -  Os)  (1  -  Og)  >  }  1  -  (ai  +  «£)  }(!  -  ^s)  >  1  -  (cTi +aa  4-  Oj), 

and  so  on.  These  inequalities  can  be  used  to  prove  the  following 
important  theorem :  — 

The  necessary  and  sufficient  condition  for  the  convergence  of 

00  00 

the  products  11(1  +  a,),  11(1  —  a„),  where  the  quantities  a  are  real 

1  1  00 

and  positive,  is  the  convergence  of  2a^. 

Let  us  suppose,  in  the  first  place,  that  the  a's  are  all  less  than  1. 

00 

When  2tt„  is  convergent,  the  second  product  is  finite  by  the  second 
inequality ;  and,  when  Sa^  is  divergent,  the  first  product  is  infinite 
by  the  first  inequality.    Now  if 

i^=(l  +  aO(l4-a,)...(l4-an), 
Q,=  (l~ai)(l~a,)...(l~a,), 

the  expression  Q^  <  l/P^-     For 

1/(1  -f.  a^)  >  1  -  a,  (k  =  1,  2, ... ,  n). 

00 

Hence  when  Sa„  is  convergent,  P^  is  less  than  a  finite  quantity 

1   00 

1/Q^j  and  when  Sa^  is  divergent, 

VQ.  >  P.>  or  Q»  =  0. 

It  is  evident  from  their  composition  that 

and  Qi>  Q2>  Q3>Q4*", 

and,  therefore,  that  the  sequences  (Pi, PjjPa,  •••)>  (QuQi^Qs"*)  ni^st 
define  two  numbers  which  are  greater  than  Pi  and  less  than  Qi ;  but 
we  have  just  proved  that  these  numbers  are  distinct  from  0  and  oo 

00 

when,  and  only  when,  2a„  is  convergent.     Hence  the  theorem  has 

been  established  for  the  case  in  which  the  a's  are  all  less  than  1. 
This  restriction  can  be  removed;  for  the  presence,  in  the  finite  part  of 
the  infinite  product,  of  quantities  a  which  are  greater  than  1  cannot 
affect  the  state  of  convergence  or  divergence  of  the  infinite  products. 
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Theorem.    The  value  of  the  convergent  product  11(1  -|-  a^),  where 
the  a's  are  all  real  and  positive,  is  the  same  as  the  value  of  the  sum 

1  +  Sa,P,_i, 

1 

where  Po  =  1,  P«  =  n (1  +  a«). 

Because     P«  =  (1  +  a«)  P«_i  =  P«_i  +  ««Pit-i, 
we  have  P^  =  P«_i  +  a^Pn-i  =  Pn-2  +  a„_i P«_2  +  a^P^.  i 

=  Pn-8  +  a^-iPns  +  «»-i^«-2  +  ci^Pn-iy  and  so  on ; 

n 

therefore        P^  =  1  +  Sa^P^-i- 


1 

eo 


Therefore  n  (1  +  ««)  =  1  4-  Sa„P,_i. 

1  1 

If  the  product   converge,  the  series   must  converge;   for  the 

terms  Pi,  Pj,  •••  are  all  finite  and  2a^  is  convergent.     But  further 

the  series  converges  when  the  general  term  a„P„_i  is  separated 
into  its  component  terms,  by  multiplying  together  the  factors 
a„(l  4-  CTi)  •••  (1  +  «n-i)>  inasmuch  as  each  component  term  is 
positive.     By  re-arranging  the  terms  of  the  resulting  series,  we  can 

00  ao 

write  it  in  the  form  1  4-  2a^  4-  2a„  a„  4 ,  where  the  signs  of  sum- 

2       I  1       1       1 

mation  indicate  that  rii,  n2,  •••  are  to  take,  independently  of  one 
another,  all  integral  values  from  1  to  oo.  This  proves  that  the  value 
of  the  product  is  independent  of  the  order  of  the  factors;  for  a 

00 

product  which  is  formed  from  11(1  4- ««)  by  a  re-arrangement  of 

I 

the  factors  is  equal  to  a  series  whose  value  is  precisely  that  of  the 
double  series 

1  4-  tti  4-  ^2  4-  •  *  • 

4-aia2  4-ai«3  4--- 
4-OiC'2«3  4 — 
I      .... 

=  l4-2a„^4-2a„a„^4--. 

When  a  convergent  product  is  subject  to  the  commutative  law,  it  is 
said  to  be  unconditionally  convergent. 

§  79.     Let  ttj,  Uj,  Wjj,  •••  be  complex  quantities ;  we  shall  prove  that 

00  oo 

the  infinite  product  11(1 -fw J  converges  when  Sw'n  converges;  that 

CO     .  1  1 

is,  when  11(1  -f-  u*^)  converges,  where  accents  denote  absolute  values. 
1 
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Let  ^.^n'a  +  u.),  ,F.  =  u'(l  +  «'«), 

n-rl  ,  11+1 

and  let  n(l  4-  m',)  be  a  convergent  product.     We  have 

<  p*  —  1 

and  therefore, 

|,P,-1|<€  (n>fi,  i?  =  l,2,3,  ...). 

This  inequality  establishes  the  convergence  of 

5(1  4- Wn). 

00  eo 

When  U(l-\-u\)  converges,  the  infinite   product  11(1  4- m,)  is 
1  1 

said  to  be  absolutely  convergent.    Thus  (§  78)  the  absolute  conver- 

gence  of  2u^  is  a  necessary  and  sufficient  condition  for  the  absolute 

convergence  of  11(1  4- w J. 

1 

00 

Theorem.     If  Swn  be  absolutely  convergent, 

1 

n  (1  4-  Mn)  =  1  +  iw-cP^-i,  where  Po  =  L 
1  1 

The  proof  is  similar  to  that  of  §  78.     We  have 

1 
and  the  series  on  the  right-hand  side  is  absolutely  convergent,  when 

OD 

n  =  00 .    For  11(1  +  u'»)  is  convergent,  and  therefore  the  series 

1  +  Sk-.P-,., 

1 

is  also  convergent.     This  means  that  the  series 

1  4-  i'/.PK-i 


1 


converges  absolutely.     Hence  n  can  be  made  infinite  in  the  equa- 

n  ft 

tion  n(l4-w«)  =  l4-2ti«P«.i.     The  series  on  the  right-hand  side 

remains  absolutely  convergent  when  the   general  terra  w«P«»i  is 
separated  into  its  components 
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for  the  absolute  values  of  the  terms  of  the  resulting  series  form 
an  absolutely  convergent  double  series.  Hence  the  terms  of  the' 
series  may  be  re-arranged,  and 

5(1  4-  wj  =14-  Sm,,  +  iMn,w»,  +  - . 
1  11 

00 

This  proves  that  n(l  -f-  u^)  is  unconditionally  convergent,  and  there- 
fore that  the  absolute  convergence  of  an  infinite  product  implies 
unconditional  convergence. 

To  complete  the  proof  that  the  terms  unconditional  and  absolute 
are  co-extensive  as  applied  to  infinite  products,  we  must  show  that 
the  unconditional  convergence  of  an  infinite  product  implies  its 
absolute  convergence.  Pringsheim  has  established  this  fact  by  a 
purely  algebraic  method  (Math.  Ann.,  t.  xxxiii.,  Ueber  die  Conver- 
genz  unendlicher  Producte).  When  the  theory  of  infinite  products 
is  developed  from  first  principles,  any  proof  which  depends  upon 
the  use  of  transcendental  functions  must  obviously  be  avoided.  On 
the  other  hand,  by  the  employment  of  logarithms,  the  discussion  of 
infinite  products  can  be  reduced  readily  to  that  of  infinite  sums. 
We  shall  illustrate  the  method  by  using  it  to  settle  the  outstanding 
question. 

Let  1  -f-  tt,,  =  p,(cos  ^^-f  i  sin  0^),  be  the  nth  factor  of  an  uncon- 

n 

ditionally  convergent  product.     In  order  that  P„  =  n  (1  4-  w^)  may 

tend  to  a  definite  limit  which  is  neither  0  nor  oo ,  it  is  necessary  and 
sufficient  that  the  two  series 

ilogp.«    h^  where  Z,p.  =  l,  Z^.  =  0, 

be  convergent ;  for 

Pn  =  Pifh'"Pn {cos  {$1  +  6.2  +  ...  4- ^n)  +  *  sin(^i  4-^2  4-  -  4-  ^n) }. 
For  the  unconditional   convergence  of  the   infinite   product  it   is 
necessary  that  pips/>3***  and  2^,  be  unconditionally  convergent;  or, 

1  00  00 

what  amounts  to  the  same  thing,  that  2  log  p„',  2^n  !>©  uncondition- 

1  1 

ally  convergent.  The  two  series  just  written  down  cannot  be  uncon- 
ditionally convergent  without  being  also  absolutely  convergent.  We 
have  to  show  that  the  absolute  convergence  of  the  two  series  implies 

00 

the  absolute  convergence  of  2m^.     Because  Z(p„^  —  l)/logp^*=  1, 


00    1 


the  absolute  convergence  of  2  log  pj  is  accompanied  by  the  absolute 


1 


convergence  of  2(p,*  —  !)•     But,  if  ii„  =  a„  4-  t^„,  we  have 


1 


ia,  =  0,  ii8,  =  0;   also  p,« - 1  =  2 a,  +  a,' + /5,«. 
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HeDce  the  series  2(2  a^-f- 0^-4-^^^)  is  absolutely  convergent. 
But  since  |  sin  d„  |  <  |  ^^  | ,  and  since  Lp^  =  1,  the  series  ^fi^ 
=  2pn  sin  0^  is  absolutely  convergent.  Therefore  2^^*  is  absolutely 
convergent.  It  follows  that  2(2  +a„)a^  must  be  absolutely  conver- 
gent,  or,  since  Z(2-f-a„)  =  2,  2a^  must  be  absolutely  convergent. 

Now,  if  both  23^,  and  2^^  be  absolutely  convergent,  we  know  that 

00  1  1  eo 

2m«  is  absolutely  convergent ;  a  result  which  implies  that  11(1  4-  wj 

1  #  1 

is  absolutely  convergent.     Thus  the  unconditional  convergence  of  an 

infinite  product  implies  its  absolute  convergence. 

§  80.     Uniform  convergence  of  a  product 

^^  fiyfufds'"  ^6  functions  of  z  which  are  finite  and  one-valued 

CO 

within  a  region,  throughout  which  the  product  11(1  +/„)  converges, 

the  convergence  is  said  to  be  uniform  in  that  region  when,  to  a 
positive  number  c  which  may  be  arbitrarily  small,  there  corresponds 
a  finite  number  /x  such  that,  when  n  >  /x, 

I  (1  4-/n+i)(l  +/n+2)-(l  H-/«.p)-  1  |<C   (1>  =  1,  2,  3,...), 

whatever  be  the  position  of  z  in  the  region. 

In  conclusion  we  state  two  theorems,  which  follow  without  diffi- 
culty from  those  already  given. 

Theorem  I.  If  2m„  be  absolutely  convergent, 

5(1 4- w„2:)  =  1 -f- (2w„^)2J -f- J2M^w„Jr' -f- ... 

Tlieorem  II.   If  11(1 -f-w„)  be  absolutely  convergent,  the  only 

1         X 

values  of  z  for  which  n  (1  4-  u^z)  can  vanish  are 

2:  =  -l/tf„(?i  =  l,  2,...). 

Coriolis  seems  to  have  been  the  first  mathematician  to  state  general  rules 
for  the  convergence  of  infinite  products.  Cauchy  gave  the  first  detailed  exposi- 
tion of  the  chief  properties  of  infinite  products  in  his  Cours  d' Analyse  Algebrique, 
Note  9  ;  his  proofs  are  simple  and  rigorous,  but  lie  open  to  the  objection  that  they 
depend  upon  logarithms.  The  proofs  of  §  78  are  modifications  of  those  used 
by  Weierstrass  in  his  memoir  Ucber  die  Theorie  der  analytischen  Facultflten, 
Abh.  a.  d.  Functionenlehre.  Dini  gave  the  first  proof  of  the  theorem  that 
uncDuditionally  convergent  products  an*,  at  the  same  time,  absolutely  conver- 
gent. We  refer  the  student  for  further  information  to  the  valuable  memoir  by 
Tringsheim,  referred  to  on  the  preceding  page. 
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§  81.  Doubly  infinite  products.  The  discussion  of  double 
products  is  reducible  to  that  of  double  series.  The  condition  neces- 
sary and  sufficient  in  order  that  11(1  -f-  w,.,,)  may  be  absolutely  con- 
vergent is  that  2u^,,  be  absolutely  convergent. 

In  conditionally  convergent  double  products,  the  value  depends 
upon  the  ultimate  form  of  the  contour  which  contains  the  terms, 
when  r,  a  tend  to  oo. 

An  example  of  this  is  the  doubly  infinite  product 

wn  [l  + ^ — ],  m,  771'  =  0,  ±  1,  ±  2, ..., 

which  depends  upon  the  form  of  the  bounding  curve.  See  Cayley's  Elliptic 
Functions,  Ist  ed.,  p.  303  ;  also  two  papers  by  Cay  ley,  Collected  Works,  t.  i., 
24,  25.  The  classical  memoir  on  these  products  is  that  of  Eisensteiu,  CrcUe,  t. 
zzxv.,  Genaue  Untersuchung  der  uuendlichen  Doppelproducte,  aus  welchen  die 
elliptischen  Functionen  als  Quotienten  zusammcngesetzt  sind.  Tlie  student 
who  wishes  further  information  on  double  series  is  referred  to  a  memoir  by 
Stolz,  Ueber  imendliche  Doppelreihen,  Math.  Ann.,  t.  xxiv.,  and  to  Chrystal's 
Algebra,  t.  IL 

Integral  Series, 

§  82.     The  domain  of  a  point, 

00 

Let  the  series   2/»(2),  whose  terms   are  one-valued  and  con- 

tinuous  functions  of  z  throughout  a  region  r,  be  uniformly  conver- 
gent throughout  F.  If  a  positive  number  p  can  be  found  such  that 
the  series  converges  uniformly  for  all  points  within  a  circle  whose 
centre  is  a  and  radius  p,  the  series  is  said  to  converge  uniformly  in 
the  neiglibourhood  of  a,  or  near  a.  Let  R  be  the  greatest  value  of  p 
for  which  this  can  be  said ;  the  region  bounded  by  a  circle  whose 
centre  is  a  and  radius  R  is  called  the  domain  of  a,  and  R  is  the 
radius  of  the  domain.  In  the  domain  of  a  let  a  point  b  be  selected. 
If  the  domain  of  b  lie  partially  outside  that  of  a,  the  outside  portion 
belongs  to  the  region  of  convergence.  In  this  outside  portion  select 
a  point  c  and  form  its  domain.  A  repetition  of  this  process  will  lead 
to  a  continuum  within  which  the  convergence  is  uniform.  This  may 
be  only  one  of  several  separate  continua. 

Series  in  many  variables.  Suppose  that  2,,  z.2,  •••,  2„  fill  continu- 
ous regions  Tj,  Fj,  •••,  F„  in  their  respective  planes.  These  n  regions 
may  be  called,  for  shortness,  the  region  F,  and  each  system  of  n 
values  Zi,  z^  "'jZ^  is  called  a  point  z,  or  place  z,  of  F.     There  is  a 

theory  of  uniform  convergence  for  series  2/c(2,,  z.^  •••,  2;„)  as  well 

as  for  series  2/^(2;)  ;  the  terms  are  supposed  to  be  one- valued  and 
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continuous  functions  of  Zi,  z^  •••,  V  The  series  is  said  to  be  uni- 
formly convergent  within  the  region  T  when  a  number  /x  can  be 
found  such  that  for  all  points  within  T  and  for  all  values  of  n  >  /x, 

n+p 

|S/.|<t,(p  =  l,2,3,...). 

n+l 

The  definition  of  neighbourhood  can  be  extended  at  once  to  func- 
tions of  several  variables.  If  Zi,z^  •••,  2„be  n  variables  represented 
upon  n  planes,  a  neighbourhood  of  the  system  {a^  a^  •••,  a^)  is  given 
by  the  n  inequalities 

|«<  — a«|<S«    (k  =  1,  2,  ...71). 

That  is,  a  neighbourhood  is  formed  by  the  n  circular  regions 
Tb  Tj?  •••>  Tn  "with  centres  a^  and  radii  8«  (k  =  1,  2,  •••,  n).  These 
circular  regions  may  be  called,  for  shortness,  the  region  V  with 
centre  a  and  radius  8.  If  a  variable  a^  be  sitilated  at  oc,  the  corre- 
sponding quantity  z^  —  a^  must  be  replaced  by  1/z^  (see  §  27). 

The  theory  of  functions  of  many  variables  presents  many  difficul- 
ties, and  has  not  yet  been  worked  out  in  detail.  The  foundations 
have  been  laid  by  Weierstrass  (Einige  auf  die  Theorie  der  analy- 
tischen  Functionen  mehrerer  Verjinderlichen  sich  beziehende  Satze, 
Abh.  a.  d.  Functionenlehre). 

§  83.  Integral  series  in  one  variable.  A  special  case  of  great 
importance  is  that  in  which  the  ?ith  term  is  w^z",  where  w^  is  inde- 
pendent of  z.     The  series 

is  known  as  an  integral  series  or  j)o\cer  series.  The  usual  notation 
for  such  a  series  is  l^{z).     In  the  same  notation  the  series 


2-^... 


%i^  H-  u^{z  —  c)  -f  \u  {z  —  cy  -f- 

is  denoted  by  r{z  —  c)  or  P{z\c),  "When  the  series  is  known  to 
begin  with  the  term  n^  {z  —  c)*,  we  shall  insert  a  suffix  k  ;  thus, 

P,{z  -  c)  =  lu  (z  -  cy  -f-  u,^,  {z  -  c)*+»-|-- , 

where  k  is  any  positive  integer  or  zero.  As  P{z)  is  merely  a  symbol 
for  an  integral  series  in  general,  it  may  denote  several  different  series 
in  the  same  inv(»stigation.  AVlicn  other  symbols  are  needed  for  the 
purpose,  we  shall  use  Q{z)  or  P^^\z)  (A  =  1,  2,  3,  •••). 
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Integral  series  in  n  variables.  Let  Xi,  X2,'«»,  K  take,  indepen- 
dently of  one  another,  all  integral  values  from  0  to  oo ;  the  series 

which  may  be  denoted  by  P(2i,  Z2"'Z^),  is  an  integral  series  in  n  vari- 
ables. When  it  is  absolutely  convergent,  the  order  of  the  terms  is  a 
matter  of  no  consequence.  To  fix  ideas  we  shall  suppose  that  the 
terms  of  the-Kth  order  in  Zi,  22,  •••,  z^  follow  immediately  after  those 
of  the  (k  —  l)th  order ;  that  the  terms  of  the  Kth  order  are  arranged 
according  to  the  descending  powers  of  Zi]  that  the  coefficients  of 
Zi",  «i*-^««',  Zi,  Zi  are  arranged  according  to  descending  powers  of 
Z2 ;  and  so  on. 

Theorem.  If  the  absolute  values  at  a  of  the  terms  of  an  integral 
series  be  less  than  a  finite  positive  number  /ut,  then  the  series  con- 
verges for  all  points  2,  such  that  \Zg\  <  |  a,t  |,  k  =  1,  2  •••  n. 

Let  pi,  ps,  ••• ,  p«  be  the  absolute  values  of  z^  z^  '"Z^\  we  have 

I  ^Ai,  A,, ... ,  A«a/»a2^« . . .  a/»  I  <  /I, 
and  therefore 

where  |  a«  |  =  a«(K  =  1,  2, ... n) . 

i 

Hence   |  Sm^,,  a,.  ... ,  kn^i^^^j"* . . .  z/n  |  <  /ut 


Thus  the  given  series  is  convergeut  within  a  region  bounded  by 
circles.  The  theorem  may  be  stated  for  one  variable  in  the  follow- 
ing way :  — 

Theorem,  If  the  terms  of  the  series  P(z),  for  the  value  |  «  |  =  i?, 
be  less  in  absolute  value  than  a  finite  number  /x,  the  series  eon- 
verges  for  every  point  z  within  the  circle,  centre.  0,  and  radius  R, 
This  theorem  was  first  stated  by  Abel  (Remarques  sur  la  s^rie 

t 

Collected  Works,  ed.  Sylow  and  Lie,  t.  i.,  p.  219;  Crelle,  t.  i.,  p.  311). 

Theorem,  If  P{z)  converge  for  a  point  z  whose  absolute  value 
is  R,  it  will  converge  for  every  point  z  whose  absolute  value  is  p, 
where  p  <R. 


(1) 
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For  if  U;  =  I  tt,  |(k  =  0,  1,  2,  ...),  the  terms  U^R"  have  a  finite 

OD 

upper  limit  M.    The  terms  of  the  series  2Ktp*  are  less  than  those 

00  0 

of  the  convergent  series  3f 2p*/i?* ;  therefore  the  integral  series  is 

0 

absolutely  convergent  for  all  values  of  z  which  make  \z\<  B. 

If  P{Zif  Zi,  •••«„)  converge  for  a  point  a,  it  will  converge  for  every 
point  z  such  that  |  »«  |  <  |  a«  [  (k  =  1,  2,  .••  n). 

Let  1 2,/a^  I  =  a«.    The  series 

l  +  ai  +02+  •••  +a^ 

+  ai*  +  aia2  +  ••• +a^* 

+  tti'  +  ai^oj  +  ai'os  H h  On' 

«^-  •  •  • 

converges  if  the  sum  of  the  first  p  lines,  S^  suppose,  be  finite  for 
all  values  of  p. 

Let  /S^C^)  be  the  sum  of  the  first  p  terms  of 

1  +  a«  +  a«'  +  a*'  H , 

then  >S,<V'>S/)...5;n)^ 

Since  a«  <  1,  /S^C*)  is  finite  for  all  values  of  p ;  therefore  (1)  is 
convergent.  Multiplying  the  general  term  a,*ia2^«  •••a„\i  by  the  finite 
quantity  |  wa,a,  ...  A«^i/»a2^«  •  •  •  «„^»»  | ,  we  see  that  the  series  whose  general 
term  is  1  Ma,a,  ...  An  •  ^i^'Z^  •  •  •  2;„^»»  |  is  convergent ;  that  is,  P{zi,  z^-*-  z^)  is 
absolutely  convergent. 

§  84.  77ie  circle  of  convergence.  The  theorems  just  proved  estab- 
lish the  fact  that  the  region  of  convergence  of  P(z)  lies  within  a 
circle  of  radius  i2,  where  B  is  the  upper  limit  of  the  values  of 
Z,  =  |2;|,  which  make  Uq,  UiZ,  U^Z'^y-"  finite.  For  all  points  out- 
side this  circle  some  of  the  absolute  values  are  greater  than  any 
finite  number,  however  large ;  for  such  points  the  series  is  divergent. 
For  points  on  the  rim  of  the  circle  the  question  of  convergence  is 
left  in  doubt  (see  §  89). 

We  can  determine  R,  which  is  called  the  radius  of  convergence  of 
the  given  integral  series,  when  we  know  (§  5S)  the  upper  limit  of 
the  mass  derived  from  the  mass 

this  mass  being  supposed  to  lie  in  a  finite  interval.     For  if  G  be  the 
upper  limit,  there  is  an  integer  fx  such  that,  when  n  >  /x, 

|Vi^|<G^  +  c,  or|  V^"|<(G  +  c)Z. 

Therefore  (§  68)  the  series  is  convergent  when  (G  +  €)Z <!—€'. 
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On  the  other  hand,  whatever  term  we  take,  there  are  terms 

beyond  it  such  that  |  V^i,  |  >  G  —  c,  or  |  Vw^  I  >  (G^  —  €)Z,  and 
therefore  the  series  is  divergent  when  ((7  — €)Z<  1  —  «'.  Since  c 
and  c'  are  arbitrarily  small,  the  series  is  convergent  when  Z  <  1/G, 
and  divergent  when  Z  >  1/G ;  and  therefore  R  =  1/G  (see  Hada- 
mard,  Liouville,  Ser.  4,  t.  viii. ;  Picard,  Traits  d' Analyse). 

A  rule  which  suffices  in  many  simple  cases  is  the  following :  if 
I  Ug/ug^i  I  have  a  limit  when  k  =  oo,  this  limit  is  R,  For  the  series 
is  convergent  or  divergent  according  as  L  \  w,+i2*+yw^«*  I  >  -^  5  *^^* 
is,  according  as  Z^Z  |  u^/u^^i  \ . 

Examples.  (i.)  l^Z'\-z^/2l'\-s^/3l-h-", 

(ii.)  1  +  2  +  2«  +  ^3h-..., 

(iii.)  «- 272 +  273 , 

(iv.)  l  +  l!2  +  2!;5«  +  3!2;«+..., 

are  integral  series  with  radii  of  convergence  00,  1,  1,  0. 

The  series  (i.)  is  not  convergent  at  2=  oo.  Such  series  as  (iv.) 
do  not  define  functions,  and  are  therefore  excluded  from  the  subject. 

In  the  case  of  n  variables,  let  the  absolute  values  of  all  terms  of 
P{Zi,  Zj,  •••  z^)  be  finite  at  a  point  a.  The  totality  of  circles  1 2^  |  =  |  a^  | 
is  called  a  circle  of  convergence.  It  is  clear  that  we  cannot  always 
assign  an  upper  limit  of  the  radius  of  convergence  in  any  one 
plane,  until  we  have  assigned  radii  of  convergence  in  the  other 
planes. 

§  85.  Tfieorem.  The  series  P{z)  is  not  only  absolutely  but 
also  uniformly  convergent  within  its  circle  of  convergence. 

Let  the  radius  of  convergence  be  jR,  and  let  \z\=Z<Ri<R. 
The  term  UkRi%  where  Uk  =  |  w*  |,  must  be  less  than  some  finite 
number  C,  for  all  values  of  k.     Hence 

<C[Z»+Vi2,''+'  +  Z''+Vi2,"+»  +  —to  00] 


Z/B, 

n+l 


therefore     |  «^,2«+'  +  •  •  •  +  w.+^-+'  |  <  C  -g^  ^  _ "        , 
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• 

where  Z<p<Ri.  The  expression  on  the  right-hand  side  is  now 
independent  of  Z;  and,  by  the  properties  of  the  geometric  series,  a 
number  ft  can  be  found  such  that,  when  w  >  fi,  this  expression  can 
be  made  <  c  As  this  number  fi  is  finite  and  independent  of  z,  the 
convergence  is  uniform  within  a  circle  of  radius  J?i,  and  the  only 
limitation  placed  upon  Bi  is  Ri  <  B. 

Corollary.  Since  the  integral  series  is  uniformly  convergent 
within  the  circle  of  convergence,  it  defines  within  that  circle  a  con- 
tinuous function  of  z. 

In  the  series  P{Zi,  z^,  •  •  •,  z^)  let  z  be  within  a  circle  of  convergence 
A.  Since  the  series  is  absolutely  convergent,  it  may  be  re-arranged 
as  an  integral  series  in  z^,  which  is  convergent  in  A ;  the  coeflB.cients 
being  integral  series  in  the  remaining  z's,  which  are  convergent  in 
A.  By  the  preceding  theorem,  the  series  in  zk  defines  a  continuous 
function.  Therefore  the  series  P(Zi,  z^  ">,  z„)  defines,  within  A,  a 
function  which  is  continuous  with  regard  to  each  variable.  We 
may  therefore  use  the  term  *  neighbourhood  of  0 '  as  defined  in  §  82, 
for  the  region  interior  to  a  circle  of  convergence. 

Theorem,    The  series  * 

Wi  -f  2 1*22  H-  3  u^^ -f  4 ?/4«'  -f-  ••• 


have  the  same  circle  of  convergence  as  the  original  series. 

For  if  Jif  be  the  greatest  term  of  the  set  C/i,  U^Bi^  C^fii'j  •••;  and 
if  z  lie  within  the  original  circle  of  convergence,  then 

Ui+2  cTaZ-f  3  i^sZ^-f ... =c;i.|-2  j^^/^i.^-f  3  c;;!?^^  + ... 

M 


< 


\^-Z/R,\ 


this  proves  that  the  first  series  is  absolutely  convergent  within  the 
circle  of  radius  B.  In  a  similar  manner  it  can  be  shown  that  the 
other  series  have  the  same  circle  of  convergence.  These  series  are 
all  uniformly  convergent  within  the  circle,  and  represent,  accord- 
ingly, continuous  functions  of  z,  which  can  be  denoted  be  f{z), 

f(^))f"(^))  "'9  where  f(z)  =  1v^z\    To  justify  this  notation  we 
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proceed  to  a  proof  of  Cauchy's  extension  of  Taylor's  Theorem  to 
integral  series,  from  which  the  theorem 

h=0  h 

follows  as  an  immediate  corollary. 

Cauchy^s  extension  of  Taylofs  I7ieorem. 

Let    f{z)  =  2m,«"    have   a  radius  of   convergence   B,   and   let 

0 

\z\  +  \h\<E.     Then  Cauchy's  theorem  is 

Because  | « |  +  |  ^  |  <  i?,  the  point  z-^h  lies  inside  the  circle  of 
convergence,  and  f{z  +  h)  is  equal  to  the  series 

Wo  H-  «*i(«  +  ^0  H-  "2(2  +  hy  +  ^3(2;  +  hy  +  .•• ; 

but  \z\'^\h\<R,  hence 

th  +  UiZ-\'  uji  +  u.js^  4-  2 ti^h  +  uji^  -|-  Usp^  -f  ... 

is  absolutely  convergent.     Ke-arranging  it  according  to  ascending 
powers  of  A,  the  value  of  the  sum  is  unaltered ;  thus 

f(z  +  A)  =  (wo  +  Wi2  +  u.^'  H )  +  ^'0^^+  2w2«  +  Swgg^H ) 

-=Az)  +  hf\z)  +  ^£r(z),+  ..., 

for  all  points  z-^h,  which  lie  within  that  circle,  centre  «,  which 
touches  internally  the  given  circle  of  convergence. 

A  similar  theorem  holds  good  for  integral  series  in  n  variables. 

If  (Zi  +  h^y  z^  +  A„  •••,  Zn  +  hn)  lie  in  the  neighbourhood  of  (^j,  z^, ...,  2r„), 

/(«.  +  A..  2,+  A,, ....  z,+  K)  =    S    /-■".   --(^,.g,^.pg.) ^  »,^  «. .._  ^  » 

where  the  sign  of  summation  indicates  that  Wj,  m^,  •••,  ?»„  take,  independently 
of  one  another,  all  integral  values  from  0  to  oo. 

§  86.  Theorem.  If  f(z)  =  Vo  +  UiZ  -f  t/gZ^  -!-•••  be  an  integral 
series  for  which  Wo  =^  0,  there  will  always  be  a  circle  of  finite  radius 
round  0  as  centre,  within  which  the  series  never  vanishes. 

Let  r  be  a  positive  number  <  i2,  the  radius  of  convergence ;  let 
Cbe  a  finite  number  >  the  absolute  value  of  every  term  of /(«)  on  the 
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circle  with  centre  0  and  radius  r.     We  have     m,  '  r*  <  C,  and,  if 

|2.  =  Z<r, 


<  C\Zlr  H-  Zyr  +  Zyr*  H-  ... { 
<CZ/(r-Z). 

However  small  the  positive  number  ,'  Wo '  may  be,  it  will  always 
be  possible  to  find  a  value  Zq  of  z  so  small  that 

CZo/(r-Z^)<   Wo;. 

For  all  points  such  that         Z<Z^ 

|tii2-f  t<^H ;<Wo!. 

Thus,  within  a  circle  of  radius  Z^,  the  integral  series  does  not 
vanish. 

Corollary,     If  the  integral  series  be  P^iz)  =  m<2*  -f  w,^.,z*"^^  H , 

there  is  a  finite  circle,  with  centre  0,  within  which  the  series  does 
not  vanish,  except  at  the  point  0.  Hence  if  the  integral  vanish  for 
infinitely  many  points  of  every  circle  however  small,  with  0  as  a 
centre,  it  cannot  begin  with  a  term  w^*,  where  k  is  finite.  That 
is,  the  series  vanishes  identically. 

Tlie  theorem  of  undetermined  coefficients. 

If  the  two  integral  series  P{z)=  2m^",  Q(z)=  ^i\2",  be  equal  for 

0  0 

infinitely  many  points  Zi,  z.>,  Zj, -..of  a  finite  neighbourhood  of  0, 
however  small,  then  u^  =  i\  for  all  values  of  n.  Suppose,  if  possible, 
that  Mo  =  Vq,  Wi  =  I'l,  •••  ««_!=  i\_i,  Ug  ^  Vk,  "We  have,  in  consequence 
of  this  sux)position, 

for  infinitely  many  values  Zj,  Zg,  z^,  •••;  some  of  these  values  must 
occur  in  every  neighbourhood,  however  small,  of  0.  As  this  stands 
in  contradiction  to  the  preceding  corollary,  the  supposition  Ug  ^  i\ 
must  he  abandoned. 

It  results  from  this  theorem  that,  whenever  two  integral  series 
P(z  —  c),  Q(z  —  c)  are  equal  for  infinitely  many  values  within  every 
circle  of  finite  radius,  however  small,  with  c  as  centre,  they  are 
identically  equal  throughout  their  common  region  of  convergence. 
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§  87.  Theorem,  If  f{z)  be  an  integral  series  which  does  not 
vanish  identically,  it  is  impossible  that/(z),/'(2;),/"(2;),  •••  shall  all 
vanish  at  any  point  Zj  of  the  common  domain. 

For,  if  Zi  and  Zi-{-h  lie  within  the  circle  of  convergence, 

/(«.  +  A)  =/(«i)  +  V(2.)  +  JV"(^')  +  •••• 

On  the  supposition  that  /(Zi),  f'{zi),  /"(^i)>  *••  ^^e  all  equal  to  0, 
we  deduce /(Zi  +  h)  =  0,  where  the  only  limitation  on  Zi  -f  A  is  that 
the  point  is  to  lie  within  the  circle  of  convergence.     As  this  would 
imply  that/(z)  vanishes  identically,  the  supposition  is  untenable. 
A  further  theorem  follows  from  the  one  just  proved  :  — 

Tlieorem,  If  the  integral  series  P(z)  vanish  at  infinitely  many 
points  Zi,  Zj,  •••  within  a  circle  of  finite  radius  contained  within  the 
circle  of  convergence,  it  must  vanish  identically. 

For,  since  the  area  of  the  circle  is  finite  and  the  number  of  zeros  ♦ 
is  infinite,  there  must  be  a  point  of  the  area  at  which  there  is  a 
nucleus  of  zeros,  that  is  to  say,  there  is  a  point  within  every  neigh- 
bourhood of  which,  however  small,  infinitely  many  zeros  are  accumu- 
lated. Let  Zq  be  such  a  point,  and  let  f(z)  be  the  integral  series. 
Since  Zq  is  inside  the  circle  of  convergenc^e,  /(Zq  -\-h)  can  be  expanded 
according  to  ascending  powers  of  h.  The  resulting  integral  series 
in  h  vanishes  at  infinitely  many  points  of  a  circle  round  Zq,  however 
small,  and  therefore  identically  for  all  points  of  the  circle,  centre  Zq 
and  radius  i?  —  |  z©  |.  Let  Zi  be  any  point  of  this  circle ;  then  for 
all  points  of  a  circle,  centre  z,  and  radius  jR  —  |  Zi  |,  the  series 
vanishes.  By  a  continuation  of  this  process  it  can  be  shown  that 
the  integral  series  vanishes  identically  for  all  points  of  its  circle  of 
convergence ;  and  therefore  all  its  coefficients  vanish. 

CoroUary,     If  the  integral  series 

^'t)  H-  ^^1^5  4-  ^^^2"  -f  •  •  •  -f  ^'«2"  -f  •  •• 

Vo  -f  v^z  4-  v^'  H f-  IV"  H 

converge  within  a  circle  i?,  and  be  equal  for  infinitely  many  distinct 
values  Zi,  z^,  z^  •••,  z„,  •••  whose  absolute  values  are  less  than  i?i, 
where  Bi  is  a  finite  radius  <  R,  then  the  two  series  are  identically 
equal.     For  the  series 

(Wq  -  '^'o)  +  (wi  -  Vi)z  +  Oh  -  v^i)^^  +  ••• 
is  of  the  kind  considered  in  the  preceding  theorem.     An  important 
consequence  flows  from  this  theorem :    when  a  function   can   be 
represented  by  an  integral  series  P(z),  the  representation  is  unique. 

*  By  A  scro  of  P{z)  ia  meant  a  point  at  which  P(«)  vuaishcs. 
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If  two  integral  series  P(ziy  z^  >"  z„),  Q(zi,  22?  •••  O?  convergent  in 
a  neighbourhood  T  of  the  point  a,  be  equal  at  all  points  within  a 
region  B  whose  centre  is  a,  they  are  equal  at  all  points  of  r.  For 
let  2;  be  a  point  in  B,  and  let  z^f  one  of  the  variables,  change  while 
the  others  are  constant.  We  have  two  integral  series  in  z^,  equal 
throughout  the  region  B„  and  therefore  throughout  r«.  Similarly, 
any  other  variable  may  assume  any  position  in  r. 

§  88.  Let  there  be  a  function  F(Wy  Zi,  Zo, '"  s,,),  given  by  an 
integral  series,  which  vanishes  when  w  and  all  the  2;'s  are  equal  to 
zero.  There  will  always  be  infinitely  many  points  within  a  region 
r,  formed  by  a  circle  |  tu  |  =  p  in  the  tc-plane  and  by  equal  circles 
|2;^|  =  pi  in  the  z-planes,  which  satisfy  F=0.  Further,  when 
2^1,  22,  •••  »n  =  0,  let  F{io,  0,  0  ...  0)=:Fo{w)  =  P^(iu)  (§  83),  so  that 
when  the  z^s  =  0,  /x  values  of  ?(;  =  ();  then  for  assigned  values  of  the 
2's,  lying  within  r,  there  are  fx  values  of  tu  in  r  such  that  F=  0.* 

Write      F{iCf  Zi,z^---  z^)  =  F{w,  0,  0, ...  0)—  Fy{w,  Zi,z^-"  z„) 

=  F,^F, (1) 

so  that  Fi=0  for  every  value  of  w,  when  the  2;'s  are  equal  to  0.  Since 
Fq  is  not  identically  0,  there  must  exist  a  positive  number  p  such 
that,  within  the  circle  p,  the  series  /^^(«0  does  not  vanish,  except 
when  t(7=0  (§  8G).  Let  po  be  <  p,  and  let  the  region  formed  by  a  ring 
of  radii  po,  p  in  the  to-plane  and  by  circles  of  radius  p,  in  the  2;-plane 
be  called  r'.  As  yet  no  limitation  has  been  imposed  upon  pi.  It 
must  be  possible  to  choose  the  finite  quantities  p,  p,  sufficiently  small 
to  secure  that  F(p,  z^,  Zj,  .•• ,  z„)  converges  for  all  values  of  Zj,  Z2,  •••,  z» 
which  lie  within  r'.  Inasmuch  as  Fi  vanishes  T^ith  the  z^s  and  Fo 
is  independent  of  the  z's,  it  must  further  be  possible  to  choose  pi 
small  enough  to  make  |  i^i  |  <  |  i^o  |  for  all  points  of  F'. 
In  the  region  V  determined  as  above, 

F     Fo-F,      A=o>o^+i' 
and  because  ?^=^o-?^S 

dw       diV        otv 

^/F=  f^/Fo  +  2  Fi*  |^VF„*+"  -  2F,^->  g/F.^ 

OW  OIC  1  010  1  dtO 

=  f!l/F,-^^(F,/F„)\ 

OW  1   \  OW 

*  Welerstraas,  Abliaodlungcn  aus  der  Functionenlehre,  p.  107.  See  also  a  Thesis  by  M. 
Dautheville:  £tude  sur  lea  series  enH^rca  k  pluBlcura  variables.  For  the  case  In  which  Fo  van- 
ishes identically,  see  Weierstrass,  p.  113.  Another  proof  of  this  important  theorem  will  be  found 
iu  ricard's  Trnit^  d'Analyse,  t.  ii.,  fascicule  1. 
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4 

The  series  ^-(Fi/Fq)^  is  absolutely  convergeut  since,  for  all 

1  A 

points  in  r',  I  jPi  I  < ;  iT,  |.  It  may  therefore  be  regarded  as  an  integral 
series  in  w,  which  is  absolutely  and  uniformly  convergent.  We  may 
therefore  write 

^f/F  =  f>/Fo-^^iF,/Foy.... 

010  OW  010  1  X. 

By  hypothesis  Fo  =  P^ti'^) ;  therefore 

{F,/F,Y^io-^^P,{w), 

the  coefficients  in  Pq{w)  being  absolutely  convergent  integral  series 
in  «!,  Zg,  •••,  2„,  which  all  vanish  at  the  origin,  since  there  -F\  =  0. 
Hence,  uniting  the  various  powers  of  w,  we  get 

1  A  — « 

where  again  each  coefficient  on  the  right  vanishes  at  the  origin. 
Also  ^/F,  =  fjL/w-hP(w). 

Therefore,  throughout  T', 

^/F=  f^/io  +  P{tv)  -  ~  2. P(")  (z,,  ^2,  ...  z^)io-  ...     (2) 

When  the  z^s  are  all  zero,  the  equation  F=0  has  fx  roots  equal 
to  zero,  and  these  are  the  only  solutions  of  the  equation  within  the 
KHjircle  of  radius  p.  When  the  z's  take  n  assigned  positions  in  F, 
let  V  be  the  number  of  roots  of  i^=  0,  situated  within  F.  We  shall 
prove  that  v  =  /x.  In  finding  v,  the  supposition  is  made  that  a 
multiple  root  is  counted  as  often  as  is  indicated  by  its  order  of 
multiplicity. 

(1)  V  must  be  different  from  zero.     For  ii  F=^0  for  any  value 

of  to  throughout  V,  when  Zj,  Z2,  .••,  z„  take  prescribed  positions  in  F, 

^F 
distinct  from  0,  0,  ...0,  the  expression  — -//^has  no  infinity  in  F  for 

these  values  of  the  2's,  and  is,  consequently,  expansible  for  all  values 
of  10  within  the  circle  (p),  as  an  integral  series  in  the  z's.  This 
disagrees  with  (2),  for  the  dexter  of  (2)  contains  at  least  one 
negative  power  fx/w,  and  F'  is  merely  a  part  of  F. 

(2)  Let  Wu  Wj,  •••,  Wy  be  the  v  roots  of  lo  in  F  which  satisfy 
the  to-equation  F=  0,  for  assigned  values  of  the  z's.     The  difference 

^/F^  l/{w  -  It'i)  -  l/(t(?  -  M?2) l/{io  -  to,) 
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is  a  function  which  is  finite  at  tOi,  W2>  •••  >  «'»'>  ^md  therefore  throughout 
r.     Hence  it  can  be  expanded  as  an  integral  series  in  r.     For  all 
^    values  of  w  which  make  |  w  |  <  p,  but  greater  than  \wi\,  |  Wj  | ,  ••• ,  |  m7„  | , 
we  have 

^/F  -  l/(w  -  «?0  -  l/(w  -  t^s) 1/(m?  -  to,)  =  P(w), 

ow 

an  integral  series  in  w.    But 

l/{w—Wi)  +  •••  -f  l/^tv—Wy)  =  v/vo  +  8i/w^  +  aj/M;*  -!-•••, 
where  ««  =  the  sum  of  the  xth  powers  of  w,,  w^j,  ••• ,  w^. 


Hence  ^-/F=  v/M;4-P(ic?)-f  2  V"^"-^^   ....     (3). 

Comparing  (2)  and  (3),  we  see  that  ft  =  v;  and  also  that  «i,  53,  »3, •.• 
are  equal  to  integral  series  in  Zj^  z^'^yZ^  which  vanish  at  the  origin. 
Let  the  equation  whose  roots  are  Wj,  iv^j  •••,  w^  be 

w'*+/i«?'*-'+-+/^  =  0 (4), 

then  by  Newton's  theorem  for  the  sums  of  the  powers  of  the  roots 
we  have 

/i  =  -  «b 

^fi  =  —  ^2  —  ^]fly 

Ojs  =  —  '%  —  52/1  —  5i/2> 

M/M  =  ■"  ^f*  ~"  *V- 1/1  —  ^^-2/2  — ...  —  ^1^-1, 

and  therefore  the  coefficients /are  integral  series  in  Zi,  z^,"*,  z^  which 
certainly  converge  when  these  variables  lie  within  the  circles  of 
radius  pi,  and  which  vanish  at  the  origin. 

§  89.     Behaviour  of  a  series  on  the  circle  of  convergence. 

We  shall  next  examine  the  behaviour,  when  |  «  1=1,  of  the  integral 
series  2a„2",  in  which  the  coefficients  are  all  real,  and  the  ratio 
a„/a„_i  can  be  expanded  in  a  series 

1  +c,/n  +  C2//t2-f  •••, 

where  the  coefficients  are  independent  of  n. 
We  first  suppose  Ci  =  0.     Let 

Ci  =  Cj  =  .  • .  =  c^«i  =  0,  c^  ^  0. 

We  shall  show  that  a^  =  a-{-  K/n^''\  where  a  is  independent  of  n, 
and  neither  zero  nor  infinite,  and  b^  is  finite  for  all  values  of  n. 
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Let  a„/«i»-i  =  1  +  ^n/^>  so  that  Lk^  =  c^. 

If  we  begin  with  some  fixed  term,  say  the  pth,  such  that  no  sub- 
sequent term  vanishes,  we  have 

Since  k,^  is  always  finite,  the  series 

^4_-A±i_4....tooo 
|>M      (/>  +  !)'* 

be  finite  if  — I : h'^tooo 

is  finite,  which  is  the  case,  since  ft  >  1. 

Therefore  (§  78)  a^^^  has  a  finite,  non-zero,  limit  a  when  n  =  x. 

Now  a^  —  a^^i  =  fc^a^.i/n'*.     If  for  n  we  write  n  -|- 1,  •••  7i  -f  r  and 
add,  we  obtain  i 

where  <r^r=^ : 1 ^^  H h 


and  iJin^r^^  iiot  less  than  the  least,  and  not  greater  than  the  greatest, 
of  the  quantities  A:,+ia«,  •••^•„+r«»+r-i;  ^n^r  ^^5  ^  finite  limit  cr„  when 
r  =  oo,  and  therefore  /a,^  ^  has  a  limit  /u^,  when  r  =  oo,  and  this  limit  is 
finite  because  both  k^^  and  a^r-\  remain  finite. 

Further,  <r-  = 1 1 —  to  oo 

<  i  (n  -fl  )2  "^  (n  +  2)^  "^  "   J  (n  4- 1)'*"' 


(n(nH-l)      (n  +  l)(7H-2)  j  n'*-^ 


1 


nM-i 


_  I 

Therefore  a  —  a^=  O^ji^/n*^"^,  where  0  <  tf^<  1,  or,  if  d,^  =  —  6 

an  =  «  +  ^nA'^-S 
where  h^  is  finite  however  great  n  may  be. 

Next  let  Ci  ^  0.     The  ratio  of  ajn^\  to  a„_i/(n  —  l)*i  is 


^•^  (l-l/w)'» 


=  (1  -f  Ci/n  +  ...)  (1  —  Ci/n  +  ...) 
=  1  — CiYn'H-  •••; 
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therefore  o^/w**!  =  a  +  6„/n, 

or  a«  =  an""^  +  b^n^^K 

It  follows  at  once  that  the  series  2a«  is  absolutely  convergent 

when  Ci  <  —  1,  and  divergent  when  Ci  ^  —  1.    Also  that  the  series 

2a,2"  is  absolutely  convergent  at  points  of  the  circle  of  convergence 

I  other  than  z  =  1,)  when  Ci  <  —  1 ;  and  divergent  when  Ci  ^  0,  since 

then  L  \  a„2"  |  >  0.    The  case  0  >  Ci  ^  —  1  remains  to  be  considered. 
We  have 

(1  -  2)  W"  =  Oo  4-  2(a,  -  a^.y)7^  -  a^^\ 

0  1 

Now  La^T^^^  =  0,  and  the  series  on  the  right  hand  is  convergent 
when  n  =  00,  for 


a»  —  ttn-i       ««-i      ««/«— 1  —  1 


a„_l  —  a„_2        ^n    2       ^n-l/^n-2  —  ^ 


^  +  ^  + 


J rz L,.. 

„_1^(„_1)«^ 

V        n         y\^       ncj         yv  "Ci  / 

n 
and  Ci  —  1  <  —  1. 

Therefore  (1  — «)2a„25*  is  finite,  and  therefore  2a^2*    is   con- 

0  0 

vergent  unless  2  =  1. 

Summing  up,  the  series  in  question,  on  the  circle  of  convergence, 
is  absolutely  convergent  when  Ci<  — 1,  conditionally  convergent 
when  0  >  Ci  ^  —  1  and  2  =^  1,  divergent  when  0  >  Ci  ^  —  1  and 
2  =  1,  and  divergent  when  Ci  ^  0.* 

ee 

Example,    Discuss  the  behaviour  of  the  series  la'^/n^,  and  of 

1 

the  expansion  of  (l  +  a;)"',  on  the  circle  of  convergence;  m  being 
real. 

*  This  proof  is  based  on  that  of  Welerstrass  for  the  Integral  series  with  complex  coefficients 
(Abbandlangen  a.  d.  Functionenlehre)  and  on  Stolz's  treatment  of  Welerstrass's  theorem  (Allge* 
meine  Arithmetlk).  Pringsheim  hns  shown  that  an  integral  series  can  be  conditionally  conver- 
gent at  all  points  of  the  circle  of  convergence  (2^Mth.  Ann.,  t.  xxv.)> 
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§  90.    The  series  f{z)  =  z/1  ^7?/2-\-z'/3 has  a  radius  of 

convergence  =  1.  For  the  point  «  =  1,  the  convergence  is  condi- 
tional.   Let 

4»{z)  =  z/1  -f  2»/3  -  2*/2  +  2«/5  -f  277  -  2^/4 .... 

when  1 2  I  <  1,  f(z)  =  <l>(z) ;  but,  when  2  =  1,  the  values  of  /(I)  and 
^(1)  are  different,  showing  that  one,  at  least,  of  the  series  /(«), 
if>{z)  must  change  its  value  abruptly  as  z  passes  along  the  real  axis 
from  a  point  inside  the  circle  and  very  near  1,  to  the  point  1  itself. 
The  preceding  considerations  raise  the  question  as  to  whether  /(I) 
is  the  limit  of  /(«),  when  x  tends  to  1.  (See  §  62.)  The  following 
important  theorem  of  AbePs  settles  the  point :  — 

Let /(a;)  =  Oq  H-  ajjc  -|-  a^  4-  -.•  be  a  series  with  real  coefficients, 
which  converges  within  a  circle  of  convergence  of  radius  1 ;  further, 
let  OoH-Oi-f  ajH-aj-f  •••  be  a  convergent  series  whose  sum  is  8. 
Then 

lim/(l— ^)=ao  -i-ai-^Oi-] , 

where  f  is  a  quantity  which  is  real  and  positive. 

Let  «»  =  Oo  H-  «i  +  «2  H h  a«> 

then         f(x)  =80-^(81  —  8o)x -f  («2  —  «i)a^  +  («3  —  «2)«* H . 

If        x<l,  the  series  =  (1  —  a:) («o -h SiX -f  8^^ -f  s^ H — ). 

Thus 
/(l-f)=f[^  +  «ia-0+^2(l-fr  +  53(l-^r  +  -  +  «n(l-0T 

The  series  is  divided  into  two  parts.  The  number  of  the  terms  in 
the  first  part  can  be  taken  large  enough  to  make  s^+i,  «„+2j  *n+3>  •  •  • 
all  >  5  —  8  and  <  «  +  «,  when  8,  c  are  arbitrarily  small,  f  is  still 
at  our  disposal.    Choose  it  so  as  to  make   L  nf  =  0;    e.g.f  make 

f  =  1/n*  or  l/n\    Then  because 

S6  +  (l-0«i  +  -  +  (l-^)X 
is  a  finite  expression  for  finite  values  of  n, 

must  vanish;  when  £  tends  to  0.     The  remaining  part  lies  between 

f(l_£)n+i(s-8)[l  +  (l-0  +  (l-0'+-tox] 

and  f  (1  —  0'"*"H^  +  0  [^^®  5^°^®  series]  ; 
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I.e.  between  (1  -  iy^^a  -  8)  and  (1  -  f )""''(»  +  c).  Now  (1  -  0" 
lies  between   1  and  1  — w^;  hence  lim  (1 —  f)*+*  =  L     Thus,  ulti- 

mately,  /(I  —  0)  lies  between  5  —  8  and  « -f  c,  where  S  and  c  can  be 
made  arbitrarily  small.     This  proves  the  theorem. 

(i.)  The  theorem  holds  when  the  coefficients  are  complex,  for 
then  the  series  can  be  separated  into  two  parts,  one  real  and  the 
other  purely  imaginary.  As  the  theorem  holds  for  each  part  sepa- 
rately, it  must  hold  for  the  two  parts  in  combination. 

(ii.)  Next  the  restriction  that  the  variable  is  to  be  real  can  be 
removed. 

/{ (1  —  ()  (cos  ^  -f  I  sin  ^)  I  =  do  +  ai(cos  <l>-\-i  sin  <^)  (1  —  () 

H-  aj(cos  2<^  +  i  sin  2 <^)(1  -  iy  +  ... 

can  be  separated  into  two  parts, 

(ooH-aiCos  ^(1— f)-|-a2Cos2<^(l  — f)*+  .••), 

i(ai  sin  <^(1  -  ^)  -f  Oj  sin  2  <^(1  -  iy  -f  ...). 

By  what  has  been  already  proved,  these  parts  tend,  separately,  to 
the  limits  Oo  +  ai  cos  ^  H-  (Xj  cos  2  <^  -|-  ••• ,  i(ai  sin  <^  +  ^  sin  2^  -f  •••). 
To  return  to  the  example  with  which  we  started :  — 

The  series   z/1  -  s^/2  -f  z^/S  -  z*/4  -f  •  •  •, 

and  z/1  H-  s^/3  -  z^/2  +  s^/o  +  z'/7  -  «74  +  .  • ., 

are  equal  when  |  2  |  <  1,  but  unequal  when  «  =  1,  in  spite  of  the  fact 
that  both  series  converge  for  that  value.  The  following  is  the 
explanation  of  the  paradox.  Write  «  =  1  —  ^,  and  let  i  be  real  and 
positive ;  the  two  series  are  equal  for  all  values  of  ^,  however  small, 
but  the  convergence  of  the  second  series  is  infinitely  slow  in  the 
neighbourhood  of  ^  =  0,  and  the  infinitely  slow  convergence  is 
accompanied  by  discontinuity.  The  result  can  be  expressed  in  this 
way :  when  (  is  real, 

lim{(l-f)/l-a~f)V24-(l-^)V3— ..|=l-l/2+l/3-l/4+..., 
lira  {(l-0/l+(l-i)V3-(l-i)V2-...!  =1-1/2+1/3-1/4+... 

^  1+1/3-1/24-1/5+1/7-1/4-f -. 

§  91.     The  product  of  two  integral  series. 

Consider  the  two  integral  series  ^u^z"^,  2^*2?",  with  a  radius  of 

n  0 

convergence  =1.     At  a  point  within  this  circle  the  product  is 

oe 
0 
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If  2tt^  2v»  converge  absolutely,  we  know  that  the  expression 

0  0 

just  written  down  converges  when  z=l.   In  virtue  of  AbePs  theorem 
we  can  extend  this  theorem ;  for 

QO  00  00 

lim  (Sw^af")  lim  (Sv^of )  =  lim  (^S^w^af) 

s»l      0  x  =  l       0  z  =  l       0 

flO  9  BO  OO  00  OD 

gives  Stt»«2v«,=  2m7^  when  l,u^,  2y,„  2m^,  are  convergent 

0  0  0  U  0  0 

The  theorem  2m«,  X  2v.  =  Xii\,  when  2tt,»  and  1v^  are  uncondi- 
tiondUy  convei'gent,  was  stated  by  Cauchy  in  his  Cours  d' Analyse 
Alg^brique.  Mertens  proved  that  the  result  still  holds,  when  one 
of  the  two  series  is  conditionally  convergent  (Crelle,  t.  Ixxix.,  1875). 
The  theorem  which  we  have  just  proved  is  due  to  Abel  (Ueber  die 
Binomialreihe,  Crelle,  t.  i.).  It  will  be  noticed  that  Abel's  theorem 
gives  no  information  as  to  when  2w^  is  convergent.  For  informa- 
tion on  the  product  of  two  conditionally  convergent  series  we  refer 
the  student  to  a  memoir  by  Priugsheim  (Math.  Ann.,  t.  xxi.,  pp. 
327-378). 

Weierstrass's  Tlieory  of  the  Analytic  Function. 

§  92.     Series  derived  from  an  integral  series. 
Let  the  integral  series 

have  a  radius  of  convergence  E,  Within  the  circle  (22)  it  has 
properties  analogous  to  those  of  integral  polynomials,  but  without 
the  circle  it  is  divergent.     If 

/(2)  =  «o  H-  WiZ  -f  ?^^  -f  W32r»  -f----  =  2^(^), 

/(«)  is  also  equal  to  an  inte- 
gral series  in  z  —  z^  for  all 
points  inside  the  circle  A 
whose  centre  is  z^  and  radius 
i?  -  1 2o  I  (§  87).  This  series  in 
2~2o  is  denoted  by  P{z\zo), 
and  is  said  to  be  derived  di- 
rectly from  P{z),  with  respect 
to  the  point  Zq.  For  all  points 
of  ^, 


P(z\z,)=P{z). 

Let  Zi  be  a  point  interior  to 
A.    With  centre  ^j,  describe  a 


Fig.  20 
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circle  B  which  touches  A  and  lies  entirely  inside  it.  A  series  can  be 
derived  from  P{z)  with  respect  to  z^  namely,  P{z\zi)y  and  its  circle  of 
convergence  will  include  the  whole  of  the  circle  B ;  but  a  series  inz—Zi 
can  be  derived  from  P{z  \  Zq)  with  respect  to  Zi,  namely,  P{z  'zqIzi), 
and  this  latter  series  is  convergent  in  B.  The  two  series  are 
identically  equal  in  the  circle  5,  for  the  former  =  P{z)j  and  the 
latter  =  P(z  \  Zq),  throughout  B.  There  is  an  obvious  extension  of 
this  theorem,  namely 

P(z\z„)  =  P(z\zo\z,\>>.\z,), 

when  z^ZijZ^j'**  lie  inside  D\  2i,  ^s,  -8^3,  •••  inside  A\  «j,  23,  •••  inside  B\ 
and  so  on. 

The  importance  of  the  result  consists  in  the  circumstance  that 
a  series  directly  derived  from  P(z)y  with  respect  to  a  point  inside 
the  circle  of  convergence,  has  been  shown  to  be  the  same  integral 
series  as  that  obtained  by  the  indirect  process  described  above. 

The  function  defined  by  the  integral  series  Piz)  has  a  meaning 
for  all  points  within  the  circle  of  convergence.  A  method  will  now 
be  described  by  which  the  integral  series  can  be  continued  beyond 
this  circle.  It  depends  on  the  fact  that  the  circles  A,  By  of  Fig.  20, 
are  not,  in  general,  the  full  circles  of  convergence  of  the  correspond- 
ing integral  series  P(z  \  Zq),  P{z  \  Zi), 

Let  the  circle  of  convergence  of  P{z  \  z^)  be  not  A,  but  A'. 
Within  A,  P(z)  =  P(z  \  Zq).  The  question  is  whether  the  two  expres- 
sions are  equal  in  the  shaded  region.     Let  a  point  Zi  be  taken  within 

Ay  and  let  the  circle  B'  be 
drawn  to  touch  the  nearer  of 
the  two  circles  D,  A';  and  the 
circle  B  to  touch  A,  Since 
B'  lies  within  the  circles 
of  convergence  of  P{z)  and 
P{z  I  Zq),  the  integral  series 
P(z  I  Zi)  must  be  identically 
equal  to  P(r),  and  P(z  \Zo\zi) 
to  P(z  I  Zq),  throughout  B'. 
But  we  know  that  P(z  \  Zq) 
is  identically  equal  to  P(z) 
^'9-^1  throughout  B,  a  part  of  B\ 
Hence  P(z  \  Zi)  and  P{z  \zq\zi) 
are  identically  equal  throughout  B.  These  two  integral  series,  which 
proceed  according  to  powers  of  2;  —  Zi,  must  be  identically  equal  for 
all  points  for  which  either  has  a  meaning  (§  8C).     But  we  know  that 
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the  circle  of  convergence  ol  P(z\zo\zi)  extends  at  least  as  far  as  B\ 
Hence  P{z  \  Zy)  =  P{z  \Zq\Zi)  throughout  B',  Therefore  P{z)  and 
P{z  I  Zq)  must  be  identically  equal  throughout  B',  This  proves  the 
equality  of  the  two  series  for  that  portion  of  the  shaded  region  which 
is  contained  within  B\  By  adding  on  this  portion  to  the  circular 
region  bounded  by  A,  and  by  selecting  suitably  a  new  point  Zi  within 
the  region  so  extended,  the  equality  can  be  affirmed  for  a  further 
portion  of  the  shaded  region,  and  the  process  can  be  continued  until 
the  equality  of  the  two  integral  series  has  been  established  for  all 
points  of  the  shaded  region. 

§  93.     Tlieorems  on  derived  series. 

Theorem  I.  Let  P{z  \  Zq),  P{z  \  Zq)  be  two  integral  series  which  are 
derived  directly  from  the 
common  element  P{z)y 
where  2o>  2^'  are  points  in- 
terior to  2>,  the  circle  of 
convergence  of  P(«);  and 
let  A,  B  he  the  circles  of 
convergence  of  P(z\zq), 
P(z  I  Zq).  The  two  series 
are  identically  equal  with- 
in that  region,  which  is 
common  to  A,  B,  D.  We 
have  to  prove  that  they  are 
identically  equal  within 
the  shaded  region.  Let  us 
take  a  i)oint  c,  near  D  ( Fig. 
22).     Within  the  ciixjle  (not  drawn  in  Fig.  22)  which  has  centre  c, 

and  touches  2>, 

P{z  I  Zo  I  c)  =  P{z  1 2o'  I  c)  identically. 

As  these  two  series  proceed  according  to  powers  of  «  — c,  and  as 

P{z  \z^\c)  converges  for  all  ix)ints  within  the  circle  C of  Fig.  22, 

the  series  ^ 

P{z\z,\c),   P{z\zJ\c), 

must  be  identically  equal  throughout  C.    Hence 

P{z  I  z,)  =  P{z  I V) 

for  that  portion  of  the  shatled  region  which  lies  within  C  Add  this 
portion  to  the  unshaded  region  common  to  A  and  B,  By  a  suitable 
choice  of  a  new  point  c,  within  the  region  so  extended,  a  further 
extension  can  be  effected ;  and  the  process  can  be  continued  until 


Fig.  22 
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the  equality  of  the  series  has  been  established  for  all  the  shaded 
region. 

Theorem  IL  If  the  series  P{z\  Zq  \  Zi)  be  derived  directly  from 
P{z  I  Zo)j  the  series  P{z  \  Zy)  can  be  derived  from  P{z  \  Zq  \  Zi), 

If  the  series  P{z\zq\  z^)  have  the  point  z^  within  its  circle  of 
convergence,  we  have  immediately, 

P(2|2o|2i|«o)=-P(2|2o), 

and  the  theorem  is  proved  by  a  direct  derivation.  This  will  always 
be  possible  if  |  aii  —  Zq  I  <  p/^j  where  p  is  the  radius  of  convergence  of 
P{z  I  Zq),  If  Zq  be  without  the  circle  of  convergence  of  P{z  1 2o  1 2^1),  it  is 
possible  to  interpolate,  between  z^  and  z^  a  series  of  points  «!,  Oi,  ••• ,  a^, 
where  n  is  finite,  such  that  Oj  lies  inside  the  circle  of  convergence  of 
P{z  \zq\z^\  Oa  inside  the  circle  of  convergence  of  P{z  |  «o  1 2^1 1  «i)  ; 
(1^  inside  the  circle  of  convergence  of  i^^  I  ^!  ^1 1  ^1 1  ^)  •"  5  ^^^ 
finally,  z^  inside  the  circle  of  convergence  of  P(2;  |2!o|2;i|ai|'-' |a^). 
From  this  last  series  can  be  deduced  P{z  j  2t)  |  ^i  |  ai  |  02 1  •••  |  a^  |  2o)> 
an  integral  series  in  z  —  z^.  As  the  latter  integral  series  is  identi- 
cally equal  to  P{z  \  z^)  for  points  within  a  neighbourhood  of  Xq  which 
is  not  infinitely  small,  the  two  series  must  be  identically  equal 
throughout  the  original  circle  of  convergence.  Therefore  P(z  j  Zq) 
can  always  be  derived  indirectly  from  P(z  |  ^o !  2^1),  when  P{z  \Zq\zi) 
is  directly  derived  from  P(z  \  Zq)  (Pincherle,  Giornale  di  Matematica, 
t.  xviii.,  p.  348). 

Tlieorem  III.  If  c  be  a  point  of  the  region  common  to  the  two 
regions  of  convergence,  A  and  B,  of  P{z  —  Zq),  P{z  —  «i),  and  if  the 
two  series  derived  directly  from  these,  with  regard  to  c,  be  identically 
equal :  — 

(i.)  The  given  series  can  be  derived,  indirectly,  the  one  from  the 
other. 

(ii.)  The  series  derived  from  P(2;|2;o),  P(z\zi)^  with  regard  to 
any  other  point  common  to  A,  B,  are  identically  equal.  "^ 

(i.)  }>y  supposition,     P{z \zq\c)=z  P(z \zi\c). 

But  P(z  I  Zq)  and  P{z \ z^)  can  be  derived  indirectly  from  P{z \Zo\c) 
and  r{z  I  ^i  I  c)  J  hence  P{z  \  Zq)  can  be  derived,  indirectly,  from 
P{z\z,), 

(ii.)  Let  Ci  be  a  point  in  the  maximum  circle  which  can  be  drawn 
from  the  centre  c,  without  cutting  A  or  B. 

With  regard  to  Ci,  we  can  derive  the  two  series 

P{z I  2:0 1 c I Ci)  and  P{z \Zi\c\Ci)  ; 
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and  these  series  are  identically  equal  to  P{z \zo\c)f  P{z  \zi\c)  through- 
out the  maximum  circle.  But  P(z  |  ^o  |  c),  P(z  |  «i  |  c)  are  themselves 
identically  equal  throughout  this  circle;  therefore  P(z\Zq\c\ci) 
must  be  identically  the  same  series  as  P(2;|2;i|c|ci).  The  same 
must  be  the  case  for  the  series  directly  derived  with  respect  to  Ci, 
namely  P{z  1 2o  I  Ci)>  P{^  I  «i  |  Ci).  We  can  repeat  the  same  reasoning 
for  a  point  c^  inside  the  maximum  circle,  described  from  Ci  as  centre 
without  cutting  A,  B,  and  prove  that 

P{^\^\c,)^P{z\z,\c.^, 

By  a  continuation  of  the  process,  the  theorem  can  be  established 
for  every  point  of  the  region  common  to  A  and  B  (Pincherle,  loc. 
cit.,  p.  349). 

§  94.  The  analytic  function.  If  P{z)  be  convergent  within  a 
circle  2>,  and  if  from  this  integral  series  be  derived,  directly,  the 
integral  series  P(z  \  Zq),  where  Zq  is  a  point  of  Z>,  the  circle  of  con- 
vergence A  of  P(z  I  Zq)  will,  in  general,  cut  the  circle  D.  A  function 
which  is  equal  to  P{z)  in  the  circle  D ;  to  P{z  \  Zq)  in  the  circle  Ay 
Zq  being  any  point  in  2> ;  to  P{z  |  ^o  1 2^1 )  i^i  its  circle  of  convergence, 
Zi  being  any  point  in  A,  and  so  on,  is  termed  hf  Weiers trass  an 
analytic  function.  The  analytic  function  is  defined  by  an  integral 
series,  whose  radius  of  convergence  is  not  zero,  together  with  all 
possible  continuations  of  that  series.  Each  of  the  series  is  called 
an  element  of  the  function ;  thus  P{z)  is  an  element  of  the  function 
at  0,  P(z  I  Zq)  an  element  at  Zq,  and  so  on.  The  value  of  any  one  of 
the  totality  of  integral  series  at  a  point  z  of  its  region  of  convergence 
is  one  of  the  values  of  the  analytic  function  at  2. 

In  defining  the  analytic  function  the  choice  of  the  primitive 
element,  from  amongst  the  totality  of  integral  series  which  serve 
to  define  the  function,  is  perfectly  arbitrary ;  for  if  P{z  |  z^)  be 
derived  from  P(z\z^)y  the  latter  series  can  be  derived  from  the 
former.  Hence  each  series  of  the  totality  is  an  element  of  the 
function.  In  other  words,  any  series  selected  from  the  totality 
will  give  rise  to  the  other  members  of  the  totality,  and  will,  in 
conjunction  with  them,  completely  define  the  analytic  function. 

§  95.  It  must  not  be  inferred  from  the  preceding  work  that  the 
analytic  function  is  necessarily  one- valued.  Let  P{z  \  c)  be  an  inte- 
gral series.  It  may  be  continued  beyond  its  circle  of  convergence 
until  it  passes  into  P(2  |  2').  Suppose  this  effected  by  the  interpola- 
tion of  n  points.    We  have  then  a  chain  of  n  -f  2  points,  and  the 
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element  at  each  (the  initial  point  c  excepted)  is  to  be  directly  derived 
from  the  preceding  element.  We  may  regard  the  n  points  as  lying 
on  a  path  L  from  c  to  z\  the  path  being  subjected  to  the  restrictions 
that  it  is  not  to  cut  itself,  and  that  each  of  the  w  + 1  arcs  into  which 
it  is  divided  by  the  n  points  is  to  lie  within  the  circle  of  convergence 
of  the  element  at  the  initial  point  of  that  arc.  By  what  has  been 
already  proved  (§  92)  the  same  final  element  is  obtained  whei? 
additional  points  are  interpolated  on  L.  And  further  the  system 
of  n  points  can  be  replaced  by  another  system  of  m  points  on  X,  pro- 
vided that  each  of  the  m  -f  1  arcs  so  formed  lies  within  the  circle  of 
convergence  at  its  initial  point.  For  the  compound  system  of  n  -h  m 
intermediate  points  leads  to  the  final  element  P{z  \  «'),  and  we  can 
regard  the  n  points  as  interpolated  among  the  new  m  points,  and 
suppress  them  without  affecting  the  final  element. 

When  an  analytic  function  is  said  to  be  continued  along  a  path 
i>,  it  is  understood  that  L  lies  wholly  within  the  chain  of  circles  of 
convergence.  What  is  proved  is  that  the  final  element  then  depends 
uniquely  on  the  initial  element  and  the  path  L.  It  readily  follows 
that  the  reverse  path  —  L  restores  the  initial  element. 

On  the  other  hand  another  path  M  from  c  to  z'  leads  from  the 
same  initial  element  to  a  final  element  Q(z  \  z'),  which  may  be  dif- 
ferent from  P(z  I  z') .  When  the  difference  exists,  the  contour  formed 
by  —  -L  from  z'  to  c,  and  31  from  c  to  z\  leads  from  P{z  \  z')  to 
Q(z  I  z').  ■"  This  is  due  to  the  presence,  within  the  contour,  of  a 
branch-point,  at  which  there  is  no  element  of  the  function.  A  point 
at  which  there  is  no  element  of  an  analytic  function  will  be  called  a 
singular  j)oint  of  that  function  ;  and  the  branch-points  of  a  function 
are  included  among  its  singular  points.  We  shall  return  to  the 
singular  points,  in  comiection  with  the  present  theory,  in  §  97. 
They  are  recommended  to  the  reader's  attention,  inasmuch  as  the 
character  of  a  function  is  betrayed  by  its  behaviour  at  these 
exceptional  points.  • 

§  96.  The  coefficients  of  an  integral  series.  Consider  the  series 
f(z)  =  ^uj^y  with  a  radius  of  convergence  E,  and  let  a  be  a  primitive 

0 

pth  root  of  unity.     Let  \z\  =  p<R;  then,  on  the  circle  (p),  if  p > m, 

When  jp  =  QO,  the  right-hand  side  reduces  to  u^.  To  prove  this,  we 
must  show  that 


THE  THEORY  OP  INFINITE  SERIES.  107 

The  proof  follows  from  the  fact  that  2m„2*  is  an  absolutely  conver- 

u 

gent  series  for  | « ]  =  p,  for  we  have 


<  I  t^«+,  !  P-^' +  >«+2,    p"^*+- 

<l  w«+Jp""''+  I  u,^^i|p--^'-^^4--  to  oo; 

and  this  expression  tends  to  the  limit  0,  when  j;  increases  indefinitely. 

Hence 

1  ** 
u^  =  lim  -  %  /(pa*)/p'"a**. 

!»=»  p    1 

An  important  theorem  of  Cauchy's  follows  at  once  from  the 
equation 

For  I  u^  I  ^  — jjiS  I /(pa*)  I  +  c,  where  c  vanishes  when  p  =  cc. 

But  I  /(pa") !  ^  G,  where  G^  is  the  upper  limit  of  the  absolute 
values  of /(z)  along  the  circle  (p). 

Hence  h^m  I  ^  ^/p"*- 

Integral  series  in  1/z.  If  an  integral  series  P(z)  converge  within 
a  circle  of  convergence  of  radius  i?,  the  series  P(l/z),  obtained  from 
P{z)  by  writing  1/z  for  «,  must  converge  for  all  points  without  a 
circle  of  radius  l/i2.  Since  P{z  —  c)  has  a  circle  of  convergence  of 
centre  c,  it  is  natural  to  suppose  that  P(z  —  ^  )  has  a  circle  of  con- 
vergence, centre  oo ;  by  what  has  been  said  P{l/z)  has  such  a  circle 
of  convergence,  namely,  the  region  ivithout  the  circle  of  radius  E, 

This  agrees  with  what  was  said  in  §  82. 

+» 

In  such  a  series  as  Sm^^'*,  the  series  of  terms  formed  by  the  posi- 

-« 

tive  values  of  n  has  a  radius  of  convergence  R,  while  the  series 
formed  by  the  negative  values  of  n,  convei'ges  without  a  circle  of 

radius  JRi.     Hence,  if  Ei  <  i?,  the  series  2«„2"  converges  absolutely 

—  00 

within  the  ring  formed  by  the  two  concentric  circles  of  radii  li,  R^. 
Let  the  sum  be  f(z) .  If  p  be  intermediate  between  R  and  i?,,  it  can 
be  shown,  by  a  proof  strictly  analogous  to  that  already  given,  that 
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where  O  is  the  upper  limit  of  the  values  of  \f{z)  \  on  the  circle  p. 

Further,  if  two  series  2m^,  'S,o^,  have  the  same  region  of  conver- 

gence,  and  if  they  be  equal  for  all  points  of  a  neighbourhood,  how- 
ever small,  of  a  point  Zq  of  this  common  region  of  convergence,  then 
the  theorem  of  undetermined  coefficients  holds  good  and  u^  =  v^. 

§  97.  Discussion  of  the  singular  points.  Suppose  that  we  know 
that  a  given  integral  series  P(z)  converges  for  all  points  \z\<By 
but  that  we  do  not  know  whether  ^  is  or  is  not  the  radius  of  con- 
vergence. If  a  be  a  point  inside  the  circle  {R),  and  if /(«)  be  the 
analytic  function  defined  by  P(z)y  thfen 

/(a  +  h)  =/(a)  +ft/'(a)  +  !£f"ia)  +  ••., 

throughout  the  circle  of  convergence  of  the  integral  series  in  A; 
that  is, 

m  =/(«)  +  (2  -  a)/'(a)  +  ^f^f'ia)  +  •  •  •  =  P(2 1  a), 

when  \z  —  a\<  R^,  the  radius  of  convergence  of  P(z '  a) .  Now  let 
p  be  the  lower  limit  of  all  the  quantities  i?«,  when  a  is  allowed  to 
take  every  position  within  the  circle  (R)  ;  we  shall  prove  the  fol- 
lowing theorem :  — 

The  series  P(z)  converges  within  the  circle  of  radius  R-\-  p. 

Let  pi  be  a  positive  number  <  p,  and  let  z'  lie  within  the  circular 
ring  of  radii  R,  R  -\-  pi.  A  circle  whose  centre  is  z'  and  whose  radius 
is  p  must  intersect  the  circle  {R).  Let  a  be  a  point  of  the  region  T 
common  to  these  two  circles ;  since  by  hypothesis  the  radius  of  con- 
vergence at  a  <  p,  the  point  z*  lies  within  the  circle  of  convergence  of 
P{z  a),  and  the  analytic  function  has  at  2'  the  value  P(z'\a),  This 
value  is  not  dependent  on  the  choice  of  a.  For  if  b  be  any  other 
point  of  r,  and  if  c  =  (a-\-  b)/2j  the  two  series  P{z  \a\c),  P(z  \b\c) 
are  identical  (Theorem  I.,  §  93);  and  therefore  the  two  series  P(z\a), 
P(z  I  b)  have  the  same  values  throughout  their  common  region  of 
convergence.     In  particular 

P(2'|a)=P(2'|6). 

The  absolute  values  of  the  two  series  P{a)  and  P{z!  \  a)  are 
both  finite  under  the  conditions  |  a  | ,  =  ^,  <  i?,  and  |  2'  |  <  i?  +  pb 
and  are  less  than  an  assignable  finite  number  G, 
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The  radius  of  convergence  of  P(z'  |  a)  >  pi ;    therefore,  by  the 
theorem  of  the  preceding  paragraph, 

l|/«(a)|<(?p^^'c  =  0,l,2,.... 

K  ! 

Let  P(z)  be  2u^ ; 

then  /«(a)  =  2n(?i  -  l)...(n  -  #c  -f  l)t*»a"-', 


!•>« 


a  series  whose  radius  of  convergence  <  22  (§  85);  therefore,  by  a 
second  application  of  the  same  theorem, 

n(n  - 1) ... (,i  -  K  + 1)  I  wj  <  K !  (?pr*^*~", 

Write  K  =  0, 1,  2,  •••,  n  and  add  the  resulting  inequalities  ;  then 

I  u,  I  A\l  4-  p,/Rr  <  (?  11  -  (^/i?)»+i}/(l  -  ^/i^), 

<OB/(E-A). 

Therefore  the  series  P(z)  converges  for  all  values  of  z  such  that 

z\<A{l  +  p,/R), 


and  therefore,  since  R—  A  and  p  —  pi  are  arbitrarily  small,  the 
series  converges  within  the  circle  whose  radius  is  -R  -h  p.  This  circle 
is  the  true  circle  of  convergence ;  for  if  the  radius  of  convergence 
>R'^p,  the  lower  limit  of  the  quantities  R^  cannot  be  p.  In  the 
proof  of  this  theorem  of  Weierstrass's  we  have  followed  Stolz, 
Allgemeine  Arithmetik,  t.  ii.,  p.  180. 

That  the  true  circle  of  convergence  must  contain  at  least  one 
point  such  that  in  any  neighbourhood  of  the  point,  however  small,  p 
is  infinitely  small,  is  evident  from  the  following  considerations. 
The  lower  limit  of  the  quantities  /?«  is  zero,  hence  there  must  be  at 
least  one  pointy  inside  or  on  the  rim,  in  every  neighbourhood  of  which, 
however  small,  the  lower  limit  is  0 ;  and  this  point  must  lie  on  the 
rim,  since  the  radius  of  convergence  at  an  interior  point  is  not  less 
than  the  distance  from  the  point  to  the  rim. 
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The  points  on  the  rim  can  be  divided  into  two  classes  according 
as  they  are  or, are  not  singular :  — 

A  non-singular  point  Zi  lies  inside  the  domain  of  some  point  a, 
interior  to  the  circle  of  convergence  of  P{z).  The  value  of  P(z)  at 
Zi  is  P(zi I  a  I  «i) ;  for  since  P(z)  and  P(z  \a\zi)  have  a  common 
region  of  convergence  which  includes  the  point  a,  the  two  series  are 
equal  to  P{z  \  a)  throughout  the  region  common  to  their  circles  of 
convergence,  and  in  particular  at  the  point  Zi,  Thus  for  non-singular 
points  the  limit  to  which  P{z)  tends,  when  z  tends  to  «i,  is  the  value 
P{zi  \a\Zi).  The  function  defined  by  P{z)  can  be  continued  over 
the  rim  at  Zi.  A  singular  point  is  one  within  every  neighbourhood 
of  which,  however  small,  p  is  infinitely  small.  These  points  do  not 
lie  within  the  circle  of  convergence  of  any  point  a,  interior  to  the 
circle  of  convergence  of  P(z) .  As  no  elements  of  the  function  cor- 
respond to  them,  they  are  the  singular  points  which  we  have  already 
defined.  By  what  we  have  already  proved,  no  singular  point  of  an 
analytic  function  can  lie  inside  a  circle  of  convergence,  but  there 
must  be  at  least  one  on  the  rim. 

As  an  example,  consider  the  function  .     Throughout  the 

1  —  z 

interior  of  the  circle,  centre  0,  and  radius  1, 


=  14- 2  4- 2^  +  2^  H — , 


1-z 


but  the  point  1  is  a  singular  point.     If  a  be  any  point  within  the 
circle,  the  derived  series  with  respect  to  a  is 

/(a)  -f  (z  -  a)f\a)  -f  ^^/'(a)+  ... , 

where /(«)  stands  for  the  series.    But 


/  ( a)  =  1 -f  a -f  a«  4- •  •  •  =  :r^^ 

1  —  a 


/'(a)  =  l  +  2a-h3a2  4--  = 


(1-ay 


/"(a)«2-f2.3a  +  3.4a'+...  =  — ^1— . 

(1  —  ay 

and  80  on. 
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Ill 


The  derived  series  f{z  \  a)  is,  therefore, 


1  _.a      (1  -  ay     (1  -  ay  ^  (1  -  a)*  ^     ' 


and  the  radius  of  convergence  is  1 1  —  a  | . 


But 


1-2      ((l_a)-(2-a)) 


throughout  the  circle,  centre  a,  and  radius  1 1  —  a  | .  Thus  the  inte- 
gral  series    14-2  +  2^  +  2*4-  •••,   together   with   its  continuations, 

defines  the  analytic  function .  In  this  example,  if  the  suc- 
cessive series  be  derived  with  respect  to  points  a,,  a,,  o.%"'(Xk^  0, 
each  point  being  within  the  circle  of  convergence  of  the  point 
immediately  preceding  it,  the  final  series  is  the  same  as  the  initial 
series.  The  figure  is  intended  to  show  the  way  in  which  a  function 
can  be  continued  in  the  neighbourhood  of  an  isolated  singular  point. 


Fig.  23 

§  98.  A  one-valued  analytic  function  f(z)  is  said  to  be  regular 
at  a  point  c,  if  it  can  be  developed,  in  the  neighbourhood  of  c,  in  a 
convergent  integral  series  P(2  —  c). 
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If  f{z)  be  infinite  at  c,  while  (2  — c)'"/(2;)  is  regular  at  c,  m 
being  a  finite  positive  integer,  c  is  said  to  be  a  pole  of  the  function, 
and  m  is  said  to  be  the  order  of  multiplicity,  or  simply  the  order, 
of  the  pole.  If  there  be  no  such  finite  integer  m,  c  is  an  essential 
singxdanty,* 

It  is  evidently  a  matter  of  some  importance  to  determine,  from 
the  integral  series  which  serves  to  define  a  fimction,  the  positions 
of  the  singular  points  on  the  circle  of  convergence.  This  problem 
is  discussed  by  Hadamard  in  Liouville,  Ser.  4,  t.  viii.  In  particular 
it  appears  that  if  the  ratio  u^/u^+i  have  a  limit  a  when  ^  =  00,  a  is 
in  general  one  of  the  singular  points  on  the  circle  of  convergence ; 
that  a  is  on  the  circle  is  evident  from  §  84.  The  idea  of  determin- 
ing a  singular  point  in  this  simple  way  is  M.  Lecornu's.  Reference 
must  also  be  made  to  Darboux,  Sur  ^approximation  des  fonctions  de 
tr^s-grands  nombres,  Liouville,  Ser.  3,  t.  iv. 

§  99.  When  the  circle  of  convergence  of  P{z)  covers  the  whole 
of  the  «-plane,  with  the  single  exception  of  the  point  « =  00,  the 
function  defined  by  the  series  is  nowhere  infinite  in  the  finite  part 
of  the  plane,  but  has  an  essential  singularity  at  ^  =  00.  The  algebraic 
function  u^-\-UiZ'\'U.^ -\- "• -\-u^z''  is  finite  throughout  the  finite 
part  of  the  plane,  but  has  a  polar  discontinuity  at  oo.  The  resem- 
blance in  properties  caused  Weierstrass  to  name  the  integral  series 
P{z)i  with  an  infinite  radius  of  convergence,  a  transcendental  integral 
function.  As  examples  of  transcendental  integral  functions  we  may 
instance  those  defined  by  the  well-known  integral  series, 

1  -  2»/2 !  4.  «*/4!  -  2«/6!  -h  ..., 
z  -  28/3 !  4. 2*/5!--2Y7 !_!_.... 

Such  functions  are  necessarily  one-valued,  since  there  can  be  no 
branch-point  at  a  finite  distance  from  the  origin.  A  transcendental 
function  is  a  function  which  is  not  algebraic.  The  question  of  ascer- 
taining whether  a  given  integral  series  defines  an  algebraic  or  a 
transcendental  function  was  considered  by  Eisenstein,  who  proved 
that  when  an  integral  series  Pi  (2),  with  rational  coefficients,  defines 
an  algebraic  function,  the  coefficients  can  be  rendered  integers  by 
the  substitution  of  kz  for  z,  where  k  is  a  suitably  chosen  integer. 

*  The  dlsouaaloD  of  the  singular  points  of  a  ftinction  reaolvea  ItKelf  Into  that  of  brancb-pointi, 
Inflnttiea,  and  eaaeotial  aingularitlea.  Tbeae  will  be  conaidered  iu  the  following  cbaptera.  The 
pole  la  a  caae  of  an  infinity. 
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[Eisenstein,  Monatsbericbte  der  Akademie  der  Wiss.  zu  Berlin,  1852 ; 
Heine,  Kugelfunctionen,  Second  Edition,  t.  i.,  p.  50.  For  a  remark- 
ably simple  proof  by  Hermite,  see  Proc.  London  Matb.  Soc.,  t.  vii., 
or  Hermite's  Cours  d' Analyse,  Third  Edition,  p.  174.] 

§  100.     The  sum  of  an  infinite  number  of  integral  series. 

Let  P^*^(«)  =  tio,je4-Wi,it2  +  t/2,*2^+  •••(#c  =  l,  2,  •••,oo),betbe  xtb 

term  of  tbe  series  2«  P^*)  (2) .    We  assume  tbat  the  component  terms, 

1 

as  well  as  the  series  itself,  converge  absolutely  and  uniformly  within 
the  same  circle  (i?). 

(i.)  The  infinite  series 

converges  to  a  definite  value  u^,  whatever  be  the  positive  integer  w. 

(ii.)  "For  every  value  of  «,  within  the  circle  (i2),  Sw^^"  converges 

00  0 

absolutely  and  =2«P(*)(2:). 

Let  p  be  a  positive  quantity  <  R.     When  |  2  j  =  p,  there  exists, 
by  reason  of  the  suppositions  made  above,  a  number  fi  such  that 

p  being  any  positive  integer.     The  expression 

can  be  written  as  an  integral  series,  and  in  this  series  the  absolute 
value  of  the  coefficient  of  z^  ^  c/p^.     Thus 

As  this  is  true,  however  large  p  may  be, 

Wa,i  +  Wa,2  4- --tooo 

must  be  a  convergent  series.  Suppose  that  its  sum  is  u^.  We  have, 
if  iij|  =  Z<p, 

0  0 

gep/(p-Z). 
The  expression  €p/{p  —  Z)  can  be  made  as  small  as  we  please ; 

00 

hence  l^uxz^  is  absolutely  convergent.     Let  the  sum 

0 
also  let  P<i>  (z)  +  Pt2)  (2)  4. ...  =  g(z). 
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We  have  to  prove  that 

/(«)= 

9(?)- 

Now 

Pti>(«)+PW(«)+... 

+  />(->(«)=  (u,,, 

+  Wo.J 

i+" 

••+«0.n) 

+  Ki 

4-^1,3 

r+- 

••+Wl,j2 

+Ki 

.  +  W2,j 

,+  •• 

"-\-^n)Z^ 

■ 

+    . 

• 

•  • 

•  • 

•  • 

•  • 

•  •               • 

•  •               • 

Hence  the  equality  of  f(z)  and  g{z)  will  be  proved  if  we  can 
show  that 

0  n+1 

where  p;^,^  is  the  value  of  W;^.n+i  +  ^*A,n+2+ •••  to  oo,  and  ci  is  arbi- 
trarily small.  But  we  know  that  this  inequality  exists ;  for  we  have 
seen  that 

2Ap,.„2M<€iAp-A.^A 


^cp/(p-Z); 
also  I  P<"+^>  (z)  +  P^^+'\z)  +  . . .  I 

is,  by  the  definition  of  uniform  convergence,  <  c,  when  7i  >  a  suit- 

ably  chosen  number  /x.     Thus  ^px,n^^  ^^^^  2P(*)(2)  are,  simultane- 

0     '  »+i 

ously,   arbitrarily   small;   and  pai-t   ii.   of  the  theorem  has   been 
established. 

An  application  of  the  theorem.    Let  P{z),  Q(z)  be  integral  series, 
with  radii  of  convergence  E,  R\  and  let  R"  be  a  positive  number 

<  R\     For  values  of  y  such  that  |  y  |  ^  R^\  the  series  Q(y)  con- 
verges uniformly.     In 

Q{y)  =  Vo  4-  Vi!^  +  Vj2/*  +  Vgt/'  4-  •••, 
let  P(z)  be  substituted  for  y ;  the  resulting  series 

Vo  +  i^iPW4-Va|P(2)r4-V8}P(«)P4-- 

converges,  provided  there  is  a  number  p<R,  such  that  for  all  values 
of  z  which  are  less  than  p  in  absolute  value 

I  P{z)  I  ^  R'\ 
The  expressions 

are   integral   series,  with  the  same  circle  of  convergence.     Under 
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these  circumstances  the  series  can  be  changed  into  an  integral  series. 
A  necessary  condition  is  |  Vo  I  <  ^'• 

§  101.     The  expression  of  a  quotient  as  an  integral  series. 

Let  the  quotient  be  ^^^  .    We  have,  for  sufficiently  small  values 
of  !  z  i,  ^"(^^ 


and  therefore,  if  UiZ  -f  u^  -f  u^^  H —  =  v, 


1     ^     1     ^^  ^i      V  .  v' 1 


Hence  ^  f  \9  ^^^^  t^c  product  of  two  integral  series,  is  itself 
an  integral  series.     To  determine  this  integral  series,  let 

and,  after  multiplying  both  sides  by  Po(z))  equate  coefficients.    The 
resulting  equations  determine  uniquely  the  values  of  Wq,  Wu  W2,  •••. 

Corollary.    The  quotient  of  an  integral  series  Po(z)  by  an  inte- 
gral series  Pk(z)  is  2;~*«  Qo(z). 

Theorem.    If  w  —  lo'  =:  P^(z  —  z'), 

then  {w  -  w'y/-  =  (u^y/'Piiz  -  z'). 

For,  if 

«;-«;'  =  u^(z  -  z'y  +  u^^i(z  -  z'y-^^  +  ..., 
then 

=K)'/'(«-oii+Q(«-or/* 

The  K  values  are  furnished  by  the  xth  roots  of  u«. 


116  THE  THEORY  OF  INFTNItB  SERIES. 

§  102.     The  reversion  of  an  integral  sei-ies. 

Let  y=^aQ-i-aiZ  +  a^-\- (1), 

be  an  integral  series,  whose  radius  of  convergence  is  1,  and  whose 
coefficient  aj  :^  0.  By  a  simple  transformation  any  integral  series 
can  be  changed  into  one  with  radius  1.  When  {y  —  ao)/ai  =  y^  the 
equation  becomes 

y,=:Z-A^-A^-A^- (2). 

The  problem  is  to  find  an  integral  series  for  z,  which  has  the  form 

«=yi  +  &syi*  +  &3yi'+ (3). 

If  (3)  be,  in  reality,  a  solution  of  (2),  the  relation 

yi  =  (yi  +  b^i^  +  Ml'  +  •••)  --4jj(yi  +  622/1*  +  6ayi'  +  •••)* 

—  ^3(2/1  + Ml* +  63^1' +•••)* 

must  be  satisfied  identically.  Equating  coefficients  of  the  various 
powers  of  y^  we  find  that 

63  —  2  Ajbi  —  -^3  =  0, 

b^-A,W  +  2bs)-As'Sb,'-A,  =  0,  y    .     .     .     .    (4); 


equations  which  determine  uniquely  b^b^"-  b&  integral  functions  of 
the  ^^s. 

To  determine  whether  these  values  of  62?  63,  •••  make  the  right- 
hand  side  of  (3)  convergent  within  a  domain  whose  radius  is  not 
infinitely  small,  let  us  replace,  in  the  relations  (4),  the  quantities  A 
by  their  absolute  values  |-l4|.  The  (k  — l)th  of  the  relations  (4) 
gives,  in  conjunction  with  the  preceding  (k  —  2)  equations,  a  value 
for  6«  in  terms  of  the  A's : 

bg  =  an  integral  expression  in  ^j*  -^sj  •">  -^> 
whose  signs  are  all  positive.     Suppose  this  expression  is 

The  change  of  the  ^'s  into  |-4;'s  cannot  diminish  the  absolute 
value  of  the  expression.  A  fortiori  the  change  of  all  the  ^'s  into 
G,  the  maximum  value  of  their  absolute  values,  cannot  diminish  the 
value  of  I  <^  I . 

Let  62?  ^39  •"y^Ki  '"9  after  these   changes,  be  B^  B^j  •••,  -B^,  •••. 

The  series 

«  =  yi  +  Ml*  +  Ml'  4-  Ml*  +  — 1 
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will  certainly  converge  in  a  domain  of  finite  dimensions,  if 

2  =  2^1  + -B^yi' + -^i' 4- ^4^1*  +  ... 

converge  in  the  same  domain.    As  a  retracing  of  the  steps  by 
which  the  value 

«  =  2^1  -h  %i'  -h  h^i  +  .- 

was  obtained,  leads  back  to 

yi=^z  —  A^  —  A^ , 

it  must  follow  that 

2f  =  yi  + ^ayi'  +  ^ayi^-f — 
arises  from 

a  quadratic  equation  in  z.    The  two  solutions  are 


^^(l4-yi)TV(l  +  yi)'-4(G  +  l)y, 

2(1+ (?) 

each  of  which  can  be  developed  by  the  Binomial  Theorem  as  an 
integral  series.  The  plus  sign  gives  an  integral  series  in  yi  with  a 
constant  term  =^  0 ;  but  the  minus  sign  gives  a  series  of  the  form 
required.  Since  this  series  has  a  sum,  it  must  be  convergent  within 
a  circle  of  finite  radius  and,  further,  it  is  unique.  It  must  accord- 
ingly be  the  same  as 

2/1 4- -02^1^  +  532/1'+.... 

Hence  the  series  last  written,  and  therefore  also 

yi  +  &22/i^  +  %i'+—,  • 

is  convergent  within  a  finite  domain. 

The  case  in  which  ai  =  a2  =  ...=  a„_i  =  0,  a^^^O,  will  now  be 
considered.     Putting  (y  —  Oq)  /a«  =  yi,  we  get 

(2/i)^/"'  =  «(l-^«^i^-^..2^'--)'^ 
where  (y\^^^^  denotes  one  of  the  mth  roots.    But 

within  a  finite  domain  of  2  =  0.     Hence 

This  series  can  be  reversed  in  the  way  already  indicated,  the  only 
difference  being  that  y^'^  takes  the  place  of  y^.    The  final  result  is 

«  =  (2/1)'/'"  4-  ^(2/1)'^""  +  A(2/i)'/"  +  - ; 
and  there  are  m  expansions  corresponding  to  the  Tnth  roots  of  ^1. 
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Expansions  of  this  kind  play  an  important  part  in  the  theory  of 
algebraic  functions.     (See  Chapter  IV.) 

§  103.  Series  wJiose  regions  of  convergence  consist  of  isolated 
pieces. 

There  exist  infinite  series  which  represent,  in  different  regions, 
different  analytic  functions  of  z.  This  fact  seems  to  have  been  first 
noticed  by  Seidel  (see  a  memoir  by  Pringsheim,  Math.  Ann.,  t.  xxii.), 
but  the  full  consequences  which  follow  from  it  were  pointed  out  by 
Weierstrass.  The  following  simple  example  of  such  a  series  is  due 
to  Tannery :  — 


z  I  =  1,   L  — is  non-existent. 

Let  mo,  mi,  wij,  •••  be  a  series  of  integers  which  increase  with  m 
above  all  limits.     The  series 


^(.)=_i_+f-i ^)+(-^ ^V-to 


00 


1  —2*^ 

=  1  or  0, 

according  as  z  lies  within,  or  without  the  circle  of  convergence  of 
radius  1.  With  the  aid  of  this  theorem  it  is  easy  to  construct 
a  function  which  shall  represent  k  arbitrary  functions  ^r(2^)j  within 
circles  whose  centres  are  «i,  «2>  •••>  ^«  and  radii  pu  p^,  '"f  Po  and  shall 
represent  another  arbitrary  function  ^«+i(«)  over  the  remaining 
portion  of  the  plane.  It  is  assumed  that  the  circles  do  not  intersect. 
Such  a  function  is 


+  {l-f'A(^)i'A«^i(^) 


For  points  within  the  circle  whose  centre  is  z^  and  radius  p^  all 
the  terms  except  the  rth  vanish,  and  it  equals  \l/r(^y  For  points  out- 
side all  the  K  circles, 

^  (  "     j  =  0  without  exception. 

*  Weieratrasa,  Abb.  a.  d.  Fuuetionenlehre,  p.  102. 
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A  series  2/c(2),  whose  terms  are  rational  functions  of  z,  may 

have  a  region  of  convergence  which  consists  of  several  isolated 
pieces  A,  B,  (?,•••.  The  concept  of  an  analytic  function  is  based 
upon  a  totality  of  integral  series,  each  element  of  the  totality  being 
a  continuation  of  some  preceding  element.  The  circles  of  con- 
vergence, which  correspond  to  the  elements  of  the  totality,  cover  a 
continuum  of  points.  The  question  is  whether  the  analytic  mono- 
genic functions  defined  for  the  isolated  continua  A,  B,  C,  •••  can  be 
distinct  monogenic  functions,  and  not  merely  branches  of  one  and 
the  same  monogenic  function.  The  discovery  made  by  Weierstrass 
was  that  the  concept  of  a  monogenic  function  of  z  is  not  co-extensive 
with  the  concept  of  functionality  as  expressed  by  an  arithmetic 
expression,  constructed  with  the  help  of  the  four  arithmetic  opera- 
tions. Tannery's  example  proves  conclusively  that  an  arithmetic 
expression  may  represent  different  analytic  functions  in  separate 
regions  of  the  plane. 

§  104.     Lacunary  Spaces. 

In  Tannery's  example  an  expression  defines  the  monogenic  func- 
tion 1  when  I  2  I  <  1,  and  the  monogenic  function  0  when  |  z  |  >  1 ; 
while  both  functions  exist  for  all  values  of  z. 

But  there  are  functions  which  have  no  existence  in  regions  of 

the   «-plane.      For   example,   consider   the   integral    series   26"2"", 

0 

where  a  is  an  integer  >  1,  and  b  is  positive  and  <  1.  The  series 
■y/ug  or  &"/•*  has  the  upper  limit  1,  and  therefore  the  radius  of  con- 
vergence is  1.  On  the  circle  of  convergence  there  is  certainly  one 
singular  point  z^-,  if  we  write  z  =  z*  (cos  2/x7r/a»' -|- *  sin  2/x7r/a»'), 
where  /j.  and  v  are  integers,  all  but  the  first  v  -h  1  terms  are  unaltered, 
and  therefore  the  series  in  2'  has  the  same  circle  of  convergence  and 
the  same  singular  point  Zq.  Therefore  the  original  series  has  the 
singular  point  2q(cos  2/i7r/a»'  -i- 1  sin  2/i7r/a»').  By  a  proper  choice  of 
fi  and  V  this  new  singular  point  may  be  brought  as  near  as  we  please 
to  any  assigned  point  on  the  circle.  The  circle  is  therefore  a  singular 
line;  no  circle  of  convergence  of  an  integral  series  derived  from  the 
series  in  z  can  extend  beyond  this  line,  and  the  function  defined  by 
the  series  has  no  existence  except  for  points  within  the  circle.  The 
rest  of  the  plane  is  said  to  be  a  lacunary  space  of  the  function.* 

*  The  above  example  it  dae  to  WeierstraBii  (Abb.  a.  d.  Functionenlehre,  p.  90) :  this  proof 
ia  Hadamard'a  (Lioaville,  Fourth  Series,  t.  viii.,  p.  115).  InntanceB  of  sucb  functions,  defined 
by  tneana  of  integrals,  are  given  by  Hermite  (Acta  Societatis  Fcnnicee,  t.  xii.) ;  other  important 
■onrcet  are  Mittag-Leffler  (Darbouz's  Bulletin,  Second  Series,  t.  v.)  and  Poincar^  (American 
Joamal,  t.  ziv.).  Bach  functions  occur  naturally  in  the  theory  of  modular  functions.  See  Kiein- 
Fricke,  ModalfuncUoneD,  t  i.,  p.  110. 


120  THE  THEOBY  OF  INFINITE  SBEIBS. 

§  105.     The  Exponential  Function. 

The  generalized  exponential  and  circular  functions  exp  2,  sin  z, 
cos  z  are  defined  by  the  integral  series 

l-l_aj  +  2;«/2!-i-2r'/3!  +  ..., 

1  -  «2/2 !  +  «*/4 !  -  2J«/6 !  +  -, 

whose  radii  of  convergence  are  infinitely  great.  By  multiplication 
of  the  two  integral  series  and  by  the  use  of  the  Binomial  Theorem, 
it  can  be  proved  without  difficulty  that 

exp  Zi  X  exp  «2  =  exp  {z^  +  z.2). 

When  «  =  a  real  quantity  a?,  the  series  exp  («)  becomes 

1  -h a;  -h 3:^/2 !  +  ar^/3!  -f  ...  =  e*. 

It  is  usual  to  write  exp  (2)  =  e*,  when  z  is  complex,  but  the  reader 
must  understand  that  e*  is  then  defined  by  a  series. 
From  the  addition  theorem, 

exp  «i  X  exp  z^  =  exp  {z^  +  ^2), 

the  ordinary  theorems  of  trigonometry  can  be  readily  deduced.  For 
instance, 

(i.)  exp  z  =  exp  x  •  ^xp  iyz=ze'  •  exp  (iy) 

=  e*  (cos  y  -\-i  sin  y), 


since 


-p(.»=(t-i^,+f!,-.)+.(,-i!,+i;-...) 


(ii.)     exp  (« -I-  2  TTi)  =  exp  z .  exp  (2  wi)  =  exp  2  (cos  2  w+t  sin  2  w) 

=  exp  z, 

(iii.)  cos  2  -h  I  sin  2J  =  exp  (iz), 

cos  2  —  f  sin  2  =  exp  (—  iz), 
hence  cos*  z  -\-  sin*  2:  =  1. 

(iv.)  The  addition  theorems  for  sines  and  cosines  can  be  proved 
by  replacing  the  sines  and  cosines  by  their  exponential  values. 

Enough  has  been  said  to  show  how  the  formulae  of  Analytic 
Trigonometry  can  be  established.* 

■  — —  -  — 

*  The  reader  will  And  a  full  treatment  of  the  subject  in  Ilobson'a  Trigonometry  and  Chrystal'a 
Algebra,  t.  ii. 
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§  106.    The  Generalized  LogantJim. 

The  generalized  logarithm  log  z  is  defined  as  the  inverse  func- 
tion of  exp  z.    Let  z  =  p(cos  $  +  i  sin  6) ;  the  equations 

w  =  log  z,  z  =  exp  Wy 

express  the  same  relation  between  w  and  z.    Hence,  iiw  =  u  +  iv, 

p(cos  ^  -i- 1  sin  $)  =  e**+'*  =  e"(cos  v  -\-  i  sin  v), 

and,  therefore,  p  =  e*,  ^  +  2  nw  =  v.     If  the  real  solution  of  e"  =  p  be 
u  =  log  p,  We  have 

log  z  =  log  p  -h  t(^  -h  2  nw). 

At  a  given  point  Zq,  one  value  of  log  z  is  log  p  -|-  i^,  but  there  are 
infinitely  many  others.  If  $  be  regarde.d  as  capable  of  unlimited 
variation,  these  infinitely  many  val- 
ues must  not  be  regarded  as  distinct 
functions  6i  2,  but  as  branches  of  one 
and  the  same  function,  for  after  a  de- 
scription of  the  curve  with  initial 

^,  point  z^  z  returns  to  Zq,  but  log  p  -\-  iO 

^^hanges  into  log  p-\-t{0-\-27r). 

If  ^  be  limited  in  its  range  to  an 
angle  2  tt,  as  for  instance  if 


—  ?r  <  ^  <  TT, 


Fig.  24 


it  is  possible  to  separate  the  infinitely  many  branches.  The  chief 
branch  is  log  p  +  iO,  the  nth  branch  log  p  -h  i{$  -\-  2  rnr).  If  log  z, 
Jog  z  denote  respectively  the  chief  branch  and  the  nth.  branch,  we 


have 


log  2  =  log  p  -h  t^         (  —  TT  <  ^  <  tt), 
Jog  2  =  log  p -i-l(^ -I- 2  Htt)         (— ?r<^<w). 


w  . 


In  particular,     logt=-t;  log(  — l)  =  7ri;  log(— 0  =  ""  o** 

2  ^ 

Each  of  the  components  logp,  ^  of  a  branch  is  continuous,  except 
when  p  =  0  or  00,  or  when  «=  a  real  negative  quantity.  In  the 
latter  case  there  is  an  abrupt  change  from  ^=:  -j-tt  to  ^=  — tt,  as  a  point 
crosses  the  negative  part  of  the  axis  from  above. 
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The  series  for  the  chief  branch  of  log  (1  -i-  «). 
Let  us  write 

l-i-2j  =  e*  =  l  +  w-l-  w'A !  +•••, 

where  |  2 1  <  1,  and  let  us  assume  the  existence  of  an  integral  series 
Qiiz)  =  w,  in  accordance  with  §  102. 

Therefore  e*  =  1  +  «,  and  e*  •  dw/dz=zl ; 

or  dw/dz  =  1/(1  -h  «)  =  1  —  2  +  2'  —  2*  +  •••. 

This  series  converges  when  |  2 1  <  1,  and  is  the  derivative  of 

P^{z)  =  2  -  2^/2  -h  ^'/S  -  2*/4  +.... 
Hence  w  =  2  -  272  -h  2^/3  -  2*/4  +... . 

Writing  2  —  1  for  2  we  have  for  log  2  the  series 

A(2|i)  =  2-i-i(^-ir  +  4(«-ir--» 

whose  circle  of  convergence  extends  as  far  as  the  singular  point  0. 

Let  us  consider  how,  without  the  assumption  of  any  knowledge 
of  the  exponential  function,  the  complete  idea  of  the  logarithm  can 
be  deduced  from  the  above  element. 

We  first  find  the  derived  series  P{z  1 1 1  2,),  where  Zi  is  any  point 
within  the  first  circle  of  convergence.     From  §  86, 

P(2  I  1  I  2O  =  Pi(2^i  I  1)  +Pi'(«i  I  1)  {Z-Z,)  +  A"(2,  I  1)(2-20V2!  +  ..., 

where  accents  denote  differentiations ; 

and  P^{z  1 1)  =  1  -  (2  -  1)  -f  (2-  1)8 =  1/2, 

A>|l)  =  -l/2^etc., 

therefore  when  we  give  the  name  log  2,  first  to  the  function  so  far 
as  it  is  defined  by  the  element  Pi{z\  1),  and  then  to  its  continuation, 
we  have 

,„,..lo...  +  i^-l(i^.)Vl('-=fi)'-..., 

within  a  second  circle  whose  centre  is  Zi  and  which  extends  to  the 
point  0. 

In  the  same  way  when  2,  is  any  point  within  the  second  circle 
we  have  a  series  of  precisely  the  same  form,  which  defines  log  2  within 
the  circle  whose  centre  is  2,  and  radius  ]  2^  | .  In  this  way  the 
function  can  be  continued  over  the  whole  plane. 
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Example.    Prove  that  exp  P(z  1 1 1  2i)  =  2. 

Let  C  +  C  be  a  contour  which  includes  the  point  0,  and  let  it  be 
symmetric  with  regard  to 
the    real    axis    (Fig.   25) ;  C 

further   let   the   points  c^,  ^^"^ ^ 

c,,--*,  c,  of  C  be  such  that         ^j^ 

c«    lies    within    the    circle 

whose    centre    is  c«_i  and 

radius  |  c«_i  | ,  where  k  =  1, 

2,    •••,  n,    and   (t>=l,  and 

similarly  let  c'l,  c'j,   •••,  c'^ 

be  points  of  C  such  that 

c'«  lies  within  the  circle  whose  centre  is  c'^_i  and  radius  |  c^_i  | ,  where 

c\  =  1. 

We  propose  to  show  that  when  z^  is  a  point  on  the  real  axis  from 
—  00  to  0,  lying  within  the  circles  (c^),  (c„'),  the  values  of 

P(ah|l!ci|c,...|0  andP(xx!l|c/|c,'...|0 
differ  by  a  constant 

Let  us  suppose  that  c\  is  conjugate  to  c«  (k  =  1,  2,  •••,  n).     The 

elements  of  the  function  at  Cu  Cj,  •••,  c„  are  conjugate  to  the  elements  at 

c/,  Cj',  •••,  c„';  hence  the  values  at  x^  of  the  series  P{z  1 1 1  c,  |  c,  •..  |  c„) 

and  P{z  1 1 1  Ci'  •••  I  c,')  must  be  conjugate.     Let  us  regard  the  line 

( —  00  to  0)  as  a  barrier  which  z  is  not  allowed  to  cross,  having  a 

positive  upper  side  and  a  negative  lower  side ;  then  we  may  write 

+  - 

the  two  elements  at  a^  as  log  x^  and  log  o^i,  and  what  is  proved  is 

that  these  are  conjugate.     Let  the  paths  C7,  (7  be  continued  along 

+ 
the  barrier  by  means  of  points  a?„  «8»  •••?  such  that  a;^+i  lies  within 

the  domain  of  x^^  and  a?,+i  within  that  of  a?,.     Then,  as  before,  log  a?^ 

and  log  Xt,  are  conjugate.    But 

,„,U.o.Ua=^'-l(^jH-l(a^)'-.. 

and  log  OS}  =  log  x^  +  the  same  series. 

Therefore 

+  -  +  - 

log  iCi  —  log  ajj  =  log  ah  —  log  x^ 

and  by  the  same  argument 

+  -  +  - 

log  x^  —  log  x^  =  log  a?i  —  log  Xy 

Therefore  at  opposite  points  of   the  barrier  the  values  of   the 
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function  differ  by  a  constant,  and  further,  since  the  values  are  con- 
jugate, this  constant  is  a  pure  imaginary. 

To  determine  the  constant,  imagine  m  —  1  points  interpolated 
between  the  points  1  and  —  1,  these  points  lying  on  a  semicircle  in 
the  upper  half  of  the  plane,  and  forming  with  either  of  the  end- 
points  1  and  —  1  the  half  of  a  regular  2  m-gon.  If  these  points  be 
2i,  22>  •••>  2J„-i,  we  have 

2?i  - 1  =  («2  -  z^jzy  =  (23  -  z.^lz^  = ..., 

and  when  m  >  3,  each  point  lies  within  the  circle  of  convergence  of 
the  preceding  point.     Therefore  if  log  z^  =  Pi(«i  —  1),  we  have 

log«,  =  logz,-i-p/??^^ 

=  log  2:1 -I- Pi  (21-1) 
=  2^(^1-1), 

logZ3  =  logz,-hP/5L^^ 

=  3Pi(2i-l), 

+ 
and  finally     log  (  —  1)  =  ml\(Zy  —  1). 

By  taking  the  integer  m  large  enough,  the  absolute  value  of 
m(2;i  —  1),  or  the  perimeter  of  the  half  polygon,  is  as  nearly  equal 
as  we  please  to  the  length  of  the  semicircle ;  while  the  amplitude  of 
m(«i  —  1)  is,  as  nearly  as  we  please,  a  right  angle.     That  is, 

lim  m(zi  —  l)  =  7rt. 


The  limit  of  the  ratio  of  any  other  term  of  the  series  mPx{Zi  —  1) 
to  the  first  term  is  evidently  zero ;  and  we  obtain 

+ 

l0g(-l)=7rt. 

Similarly  log  (  —  1)  =  —  tti, 

+ 
and  therefore  the  constant  difference  of  log  x  —  log  «,  where  x  is  any 

negative  real  number,  is  2  tti. 

It  follows  that  if  we  allow  z  to  cross  the  barrier  and  return  to 

the  point  1  after  a  positive  description  of  the  contour  C  -i-  C,  the 

value  of  the  function  at  1  is  2  tti,  and  the  value  near  1  is  2  7ri-|-  Pi(«— 1). 
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To  remove  the  restriction  that  C-f  C  must  be  symmetric  with 
regard  to  the  real  axis,  we  shall  show  that  two  curves  Z,  3/,  which 
pass    from    1    to   «',   without    in-  » 

eluding  the  point  0,  lead  to  the 
same  series  at  %\  For  let  the 
dotted  curve  be  at  a  finite  but 
arbitrarily  small  distance  from  Z. 
Let  c^  c/  lie  within  the  circle  whose 
centre  is  1 ;  c/,  c^',  Cj  within  the 
circle  (c,)  ;  and  so  on. 

Also  let  the  arcs  c«_ic'«_i,  c\_yc\^ 
c'«c„  c<cv_i  lie  within  the  circle  (c«), 

*  (x  =  0,l,2,...;  Co  =  l,Co'  =  l). 


fig,  26 


Then 


P{z\l\c,)       =P(^;i;c/jc,') 

P(z\l\c,\c,)  =  P(zl\c,'^,c,c,'c,'\c,) 

=  P(2:;i;c/;c;ic,i, 

and  so  on,  the  final  equation  being 

P(«  1 1 1  Ci  I  c,  I ...  I  z')  =  P{z  1 1  I  c/  I  Cjj'  I ...  I  «'). 

The  interpolation  of  additional  points  c  on  the  curve  L  will  not 
affect  the  final  value ;  and  the  same  remark  applies  to  the  dotted 
curve.  By  drawing,  in  this  manner,  a  succession  of  dotted  curves 
we  can  replace  L  by  M,  without  affecting  the  value  of  tlie  element 
at  2i.  That  is,  the  curve  L  -\-  M  reproduces  the  initial  element  at  1. 
The  results  at  which  we  have  arrived  may  be  summed  up  as 
follows :  — 

When  the  line  from  —  oo  to  0  is  regarded  as  a  barrier  over  which 
no  curve  can  pass,  the  branches  of  log  2  are  separate  one-valued 
functions,  and  the  values  of  any  branch  which  may  be  selected  differ 
at  opposite  points  of  the  barrier  by  27ri.  When  curves  are  allowed 
to  cross  the  barrier  the  branches  pass  continuously  into  one  another ; 
for  instance,  if  a  closed  curve,  which  starts  from  1 ,  cross  the  barrier 
X  times  from  the  positive  half-plane  to  the  negative  half-plane  and 
X!  times  in  the  reverse  direction,  the  ^th  branch,  whose  element  at  1  is 

passes  into  the  (<  +  X  —  X')th  branch,  whose  element  at  1  is 
2(^  +  X  -  \')iri  +  (2  - 1) -i(2  -  1)'+  i  («  - 1)'-. 
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[See  Weierstrass,  Sur  la  theorie  des  fonctions  elliptiques,  Acta. 
Math.  t.  vi.,  p.  184 ;  Thoinae,  Theorie  der  analy tischen  Functionen, 
p.  70.] 

§  107.     The  Generalized  Power. 

When  both  a  and  z  are  complex,  the  nth  branch  of  a'  is 
defined  as  exp  (z-Joga),  Jog  a  being  the  nth  branch  of  log  a. 
If  2  =  a;  +  ty,  a  =  p  exp  iO^  —  w<  tf  ^  ir,  and  if  J^  denote  ^  -i-  2n7r, 

exp  («•  Jog  a)  =  exp  j  {x  +  iy)  (log  p  +  i^^O)  \ 

=  exp  {x log p  -  y-Jd)  {cos  (y  logp  +  x-Jd)  -i-  i  sin  {y  log  p  +  x-J^)  \ . 

The  totality  of  such  branches,  when  n  takes  all  integer  values,  is 
the  generalized  power  a'.  The  nth  branch  may  be  denoted  by  ^a' ; 
when  n  =  0  we  have  the  chief  branch. 

It  is  evident  that  na''^a''  =  n«'^'  ;  hut  ^a'-ja''  when  n  and  m  are 
unequal  integers  is  not  equal  to  any  branch  of  a'^*\  Therefore  the 
equation  a'  •  a''  =  a'^''  is  inexact. 

Example,  The  equation  a''6'  =  (a6)'  holds;  but  the  equation 
(a')*'  =  a"'  is  inexact  (Stolz,  Allgemeine  Arithmetik). 

References.  On  the  general  subject  of  this  chapter  the  reader  may  consult : 
Biermann,  Theorie  der  analy  tischen  Functionen ;  Cauchy,  Coure  d' Analyse 
algcfbrique ;  Chrystal,  Algebra,  t.  ii.  ;  Ilobson,  Trigonometry  ;  Mcray,  Nouveau 
l^rccis  d' Analyse  infinitcsiniale  ;  Stolz,  Allgemeine  Arithmetik ;  Tannery, 
Theorie  des  Fonctions  d'une  Variable  ;  Thomae,  Theorie  der  analy  tischen 
Functionen  ;  Weierstrass,  Abhandlungen  aus  der  Functionenlehre. 


CHAPTER  IV. 

Algebraic  Functions. 

§  108.  In  the  present  chapter  we  propose  to  discuss  in  some 
detail  the  expansions  for  the  branches  of  an  algebraic  function,  to 
sketch  briefly  Cauchy's  theory  of  loops,  and  to  explain  Liiroth's 
system  of  grouping  of  the  loops,  as  a  preparation  for  the  study  of 
Biemann  surfaces  for  algebraic  functions. 

Let  F{vfy  2r)  =  0  be  an  algebraic  equation  of  orders  n  and  m  in 
w  and  «.  We  suppose  the  polynomial  to  be  irreducible,  for  if  F{w,  z) 
be  expressible  as  a  product  of  k  irreducible  polynomials  Fi{w,  z), 
Ft{WyZ)y*''  ^  F^{yo,z)j  the  reducible  equation  F(;w,z)=zO  can  be 
replaced  by  k  irreducible  equations  -F\  =  0,  (i  =  1,  2,  ••• ,  k). 

Arranging  F^O  according  to  descending  powers  of  w,  the  equa- 
tion takes  the  form 

toVo(2)  +  w^'VM  +  v^-'Mz)  +  •  ••  +/n(2^)  =  0, 

in  which  the  functions  fo{z),fx(z),  ..• ,  f^{z)  are  integral  polynomials 

in  z  of  degrees  not  higher  than  m.  To  a  given  value  of  z  correspond  in 

all  cases  n  branches  of  to,  namely,  ?<^i,  Wj,  ••• ,  w^y  which  are,  in  general, 

finite  and  distinct.     Those  points  of  the  2;-plane  at  which  two  or 

more  branches  are  equal,  or  at  which  one  or  more   branches  are 

infinite,  are  named  criticcd  points.    The  finite  points  «,  for  which  two 

or  more  values  of  w  are  equal  and  finite,  are  found  by  eliminating  w 

from 

F=0,  SF/Biv  =  0. 

The  points  at  which  a  branch  is  oo  are  given  by /o(2)  =  0.  This 
equation  is  to  be  regarded  as  of  the  wth  degree  ;  if  it  appear  to  be 
of  the  degree  m^  it  has  m  —  mi  infinite  roots.  A  value  of  z  which 
satisfies  /^{z)  =  0,  but  not  fi{z)  =  0,  is  a  pole ;  a  value  which  makes 
no^  only  ^(2),  but  also  /i(2),  /aC^),  •  •  -j/^C^)  is  an  infinity  at  which 
K  +  1  branches  are  equal. 

The  nature  of  the  point  »  =  00  can  be  determined  by  arranging 
the  equation  2?'=  0  in  powers  of  z  and  equating  to  zero  the  coefficient 
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of  a;*.  We  thus  obtain  an  equation  in  w  which  is  to  be  regarded  as 
of  degree  n,  having  n  —  rii  infinite  roots,  when  the  highest  power  of 
w  therein  is  w*».  If  this  equation  have  equal  roots,  or  infinite  roots, 
2  =  00  is  a  critical  point.  Evidently  2  =  oo  is  a  critical  point  when 
the  polynomial  F  does  not  contain  the  term  t^'z". 

It  is  worth  remarking  that  the  view  taken  of  the  equation  F=:0 
is  different  from  that  to  which  we  are  accustomed  in  Cartesian 
Geometry.  Here  we  ask  how  many  w's  there  are  when  z  is  assigned, 
and  how  many  z's  when  w  is  assigned ;  in  a  word,  it  is  the  correspond- 
ence of  w  and  z  which  primarily  interests  us.  For  example,  take  the 
equation  wV  -i-t<;*  +  2^--3  =  0.  In  Cartesian  Geometry  it  would  be 
said  that  this  is  a  curve  which  is  met  by  any  line  in  four  points,  and 
therefore,  when  2  =  1,  the  values  of  w  are  ±  1,  oo,  oo.  But  the 
present  point  of  view  is  that  we  have  a  (2, 2)  correspondence  dlways, 
and  that  when  2  =  1  the  values  of  w  are  ±  1. 

§  109.     Continuity  of  tJie  branches. 

An  immediate  deduction  from  Weierstrass's  theorem  of  §  88  can 
be  made  by  writing  n  =  1 ;  in  this  way  we  see  that  if  fj.  roots  of 
F{w,  2)  =0  be  equal  to  b  when  z=zaf  the  equation  has  fi  roots  nearly 
equal  to  b  when  z  is  nearly  equal  to  a.  For  write  2  =  a  +  2', 
w  =  b-{-w',  and  suppress  accents ;  when  2  is  put  equal  to  0, 

F(w,0)  =  vf'E(w)y 

where  B(w)  is  an  integral  polynomial,  which  may  reduce  to  its 
constant  term.     Hence 

0  =  vfB{w)  +  (a  polynomial  in  2,  w,  which  vanishes  when  2=0). 

By  the  reasoning  of  §  88  this  equation  is  satisfied,  in  the  immediate 
vicinity  of  2  =  0,  by  /x  values  of  w  which  are  nearly  0. 

-  Expansions  of  the  branches  at  ordinary  points.    In  the  terminat- 
ing or  absolutely  convergent  infinite  double  series 

F(w,  2)  =  Cio«  +  Coiw  +  ~  {c^  -h  2c„22(?  +  cojw;*)  -h-.., 

assume  Cqi  ¥=  0.  It  is  evident  that  F(w,  0)  is  a  series  which  starts 
with  CoiW,  .  Hence  ft  =  1,  and  the  equation 
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reduces  to  u}+fi=sO,  and,  therefore,  one  and  only  one  of  the 
branches  of  to  is  equal  to  an  integral  series  in  z  which  has  no  term 
independent  of  «;  for^  =  —  «i,  and  «i  contains  no  term  independent 
of  z»  This  deduction  is  of  great  importance,  for  it  establishes  the 
existence^  when  %  =^  0,  of  a  single  integral  series  of  the  form 

«;=:P,(2;)     (r>0). 

Hence  if  a  single  branch  w  of  the  algebraic  function  given  by 
F(uf^,  «*)  =  0  be  equal  to  b  when  z  =  a,  there  is  only  one  expansion 
of  the  form  to  —  6  =  P^(z  —  a),  (r  >  0).  If  all  the  n  roots  b^  bf,  •••,  b^ 
be  distinct  when  z=za,  there  are  n  integral  series 

w  -  6^  =  Pr^^^z  -  a)     (r  >  0,  K  =  1,  2, ...,  n). 

§  110.    Discussion  of  the  integral  senes  Pt{^)* 
(i. )  Let  r  =  1,  and  let  the  series  be  written 

to  =  ai«  +  a^a;^ -h  Og?;' -h  •  •  •. 

In  the  immediate  neighbourhood  of  «  =  0,  to  =a,2  approximately; 
and  the  2^plane  near  2  =  0  is  conform  with  the  to-plane  near  20  =  0. 

(ii.)  Letr>l.         to  =  a^  +  a^+i2f ^^  +  •  •  • ; 

when  z  describes  a  small  circle  round  the  z-ovigm,  the  approximate 
equation  to  =  aX  shows  that  to  makes  r  turns  round  the  ttM)rigin ;  in 
both  cases  (i.  and  ii.)  the  final  and  initial  values  of  the  series  are  the 
same. 

§  111.  The  behaviour  of  a  fractional  series  in  the  neighbourhood 
of  a  branch-point. 

Let  to  be  a  function,  of  which  r  values  at  a  point  z  near  2  =  0  are 
defined  by  the  fractional  series 

where  ^i>  ^j,  •••,  r  are  integers, 

^i<^j<^»<  —,  a=e'"/'',  K  =  0,l,2,  --vr-l, 

a^/'  is  the  same  for  each  term,  and  one  at  least  of  the  exponents 
Qi/^y  Qt/'f}  •••  is  in  its  lowest  terms.  When  z  describes  a  small  circle 
tochmI  the  origin,  7^^^  changes  into  02*/',  and  the  series  for  tOi,  tOj,  •••,  ttv 
change  into  the  series  for  tOf,  to^  •  •  •,  to^.    Thus  the  r  values  t^i,  to^,  •  •  •,  w^ 
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permute  cydicaUy  round  2  =  0.  When  the  description  of  a  circle 
round  a  critical  point  permutes  some  of  the  branches,  we  shall  call 
that  critical  point  a  branch-point.  When  a  branch-point  permutes 
only  two  branches  it  will  be  called  a  simple  branch-point. 

§  112.  The  theory  of  algebraic  expansions  is  purely  analytic, 
depending  merely  on  the  nature  of  F{w,  «)  =  0  ;  but  the  understand- 
ing of  what  follows  will  be  facilitated  by  the  use  of  the  language  of 
Cartesian  Geometry.  By  speaking  of  z  and  w  as  co-ordinates,  it 
becomes  possible  to  demonstrate  the  parallelism  between  the  expan- 
sion-problem in  the  Theory  of  Functions  and  the  problem  of  the 
resolution  of  higher  singularities  in  the  Theory  of  Higher  Plane 
Curves.  It  is  important,  however,  that  the  reader  should  bear  in 
njind  that  qo  is  a  point  in  the  Theory  of  Functions,  whereas  in  pro- 
jective geometry  all  points  at  an  infinite  distance  are  regarded  as 
situate  upon  a  line. 

The  investigation  resolves  itself  into  an  examination  of  the  points 
of  intersection  of  the  curve  F{w'',  «"•)  =  0  with  a  line  2  =  a.  When 
this  line  intersects  the  curve  in  n  distinct  points,  which  lie  within 
the  finite  part  of  the  plane,  the  n  expansions  for  the  n  branches  are 
all  integral.  When  the  line  touches  the  curve  or  passes  through  a 
multiple  point,  there  are  still  n  expansions  which  may  be  integral 
or  fractional  according  to  circumstances.  A  finite  pair  of  values 
which  satisfies  both  F=0  and  SF/Sw  =  0  is  in  the  Cartesian  theory 
a  point  such  that  the  line  drawn  through  it  parallel  to  the  axis  of 
w  touches  the  curve  or  passes  through  a  multiple  point.     In  the 

parabola  to^  = «,  the  critical 
point  2  =  0  is  a  branch-point, 
for  the  tangent  at  (to  =  0, 2  =  0) 
has  simple  contact.  The  expan- 
sions z^^,  —z^^  are  terminating 
fractional  series.  In  the  curve 
v.^  =  2,  the  inflexional  tangent 
at  the  origin  yields  a  two-fold 
branch-point  with  a  cyclic  sys- 
tem (lOiit'jjWi).  This  two-fold 
branch-point  can  be  resolved 
into  two  coincident  branch- 
points (see  Fig.  27).  More 
generally  the  tangent  to  t(7*+*  =  2  at  the  origin  is  vertical  and 
yields  a  K-fold  branch-point,  which  can  be  resolved  into  k  simple 
branch-points.  To  examine  the  behaviour  of  the  curve  i^=  0  at  the 
point  (2  =  a,  w=  b),  it  is  customary  to  transform  the  origin  to  the 
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point  (o,   b)   by  writing  z=sz'  +  a,  io=s  to'  +  6,  and  thus  change 

F{w, «)  =  0  into  F'{w',  z*)  =  0,  an  equation  free  from  a  constant  term. 

The  problem  of  tracing  the  curve  F\w\  2')  =  0  at  the  new  origin  is 

equivalent  to  the  examination  of  those  values  of  to'  which  become 

infinitely  small  with  2'.     Omitting  accents,  it  is  evident  that  there 

is  no  loss  of  generality  in  considering  the  point  (0,  0)  on  the  new 

curve  instead  of  (a,  h)  on  the  original  curve.     The  passage  back  to 

the  original  form  is  effected  by  writing  z  —  ayW  —  b,  for  z,  to. 

§  113.  When  the  form  of  an  algebraic  curve  near  the  origin  is 
to  be  determined,  the  usual  plan  is  to  arrange  the  equation  in  the 
form 

(ic,  2)1+ (w,  2)8+ (m?,  2)3+  •••  =0, 

where  the  number  of  terms  on  the  left-hand  side  is  finite,  and  (tc,  2), 
denotes  the  terms  of  the  rth  order  in  ic,  z  combined.  Let  the  equa- 
tion be 

Cm»  +  CwW?  +  —  (C2o2*  +  2  Cu2w -I- Co2i(;2j 

+  ^  (^  +  3c2i2*io  4-  3  c^w^  4-  Cf^w^)  -\ , 

o  ! 

SO  that  c*.  is  the  value  of  — ^  /    ' — -,  when  z  =  io  =  0.     When  tlie 

lowest  terms  are  of  the  order  k  (fc  ^  1),  the  origin  is  called  a  A:-ele- 
ment.  Preliminary  to  the  discussion  of  the  most  general  case,  we 
shall  examine  the  expansions  when  the  origin  is  a  1-element,  or  a 
2-element  with  no  tangent  parallel  to  the  axes. 

The  l-dement, 

(i.)  Suppose  Cm),  Cot  ¥=  0.  There  is,  by  Weierstrass's  theorem,  one 
and  only  one  expansion  of  the  form  iv=  Pi{z). 

(ii.)  Next  let  Cio==ci,=s  •••  =c^i^o  =  0>  c^),  c^i^O\  then  there  is 
still  a  unique  solution  in  the  form  of  an  integral  series  without  a 
constant  term ;  as  the  lowest  power  of  2  is  2^,  this  series  is  w  =  P/2), 
which  gives  on  reversion      2  =  Pi{tv^^''). 

(iii.)  Finally,  let  Cw  =^  0,  Coi  =  C02  =  •  •  •  =  Co,  »_i  =  0,  Co»  :#=  0 ;  then, 
by  reasoning  similar  to  that  just  used, 

z=:P^(;w)    and   W  =  Pi(2^/*). 

The  geometric  interpretations  of  these  three  cases  are  imme- 
diate :  — 
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In  (i.)  the  origin  is  an  ordinary  point  with  a  tangent  oblique 
to  the  axes ;  whereas  in  (ii.),  (iii.)j  the  tangent  meets  the  curve  in  r 
or  h  consecutive  points,  and  is  parallel  to  the  s^axis  or  u^axis.  The 
origin  yields  in  case  (iii.)  an  (A— l)-fold  branch-point,  which  is  equiv- 
alent to  A  —  1  simple  branch-points.  In  case  (ii.)  the  origin  is  an 
(r  —  l)-fold  branch-point  when  z  is  regarded  as  a  function  of  to. 

Tlie  2-element. 

Here  Cqi  =  Cw  =  0.     The  equation  of  the  curve  is 

The  nature  of  the  singularity  is  dependent  upon  the  factors  of  the 

(i.)  Let         Cjioz'  -t-  2  Ciizw  -i-  c^w^  =  c^(w  —  a«)  ( w  —  fiz) , 

where  Cqj,  a,  ^  =^  0.  The  origin  is  a  node  with  tangents  oblique  to 
the  axes  of  z  and  w.  When  w  —  az  is  put  =  WiZ  and  the  equation^ 
after  division  by  2*,  is  re-arranged  according  to  ascending  powers  of 
Wi  and  z,  the  origin  becomes  a  1-element  with  a  term  Wi.  Hence, 
if  iv'  be  the  series  connected  witli  the  factor  to  —  az, 

w,  =  P^{z)  (r  >  1), 

and  w'  =^az-\-  P^^i{z),  Similarly  the  factor  w^  fiz  contributes  an 
integral  series  lo"  with  the  first  term  pz.  Analytically  the  two  series 
to',  w"  at  the  node  are  unaffected  by  the  description  of  a  small  circle 
round  the  z-origin.  Thus  the  node,  with  tangents  oblique  to  the 
axes,  is  a  critical  point  at  which  two  roots  become  equal,  but  not  a 
branch-point  at  which  two  roots  permute.  Geometrically  it  may  be 
regarded  as  equivalent  to  a  point  at  which  two  simple  branch-points 
unite  and  destroy  each  other.* 


Fig.  28 

(ii.)   The  simple  cusp,  with  a  tangent  inclined  to  the  axes. 
Let  )3  =  a  ^  0 ;  and  let  the  factors  of  (m?,  z)^  be 
A{w  —  Xz){w-'tiz){tv—vz)  where  X  — a,  ft  — a,  v  — a=^0. 


*  The  node  may  equally  be  regarded  as  the  union  of  two  brancb-pointa  with  regard  to  w. 
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The  transformation  «;  —  02  =  w^z  leads,  after  division  by  2^,  to  an 
equation  in  Wu  z,  with  a  l-element ;  the  lowest  power  of  z  is  the  first, 
and  the  lowest  power  of  Wi  the  second ;  hence 

Wi  =  Pi(«*^)  and  w;  -  a;?  =  A(^*^). 

Since  2^*  is  a  two-valued  function,  two  branches  of  to  are  represented 

by  this  series,  and  these  branches  permute,  when  z  describes  a  small 

circle  round  the  origin.     Thus  an  ordinary  cusp  yields  two  fractional 

series  in  z,  which  are  integral  in  z^^^.     Analytically  the  corresponding 

critical  point  behaves  as  a  combination  of  a 

node  and  a  branch-point.     Geometrically  the 

simple  cusp,  with  a  tangent  oblique  to  the  axes, 

has  for  its  penultimate  form  a  vanishing  loop, 

and  the  branch-point  corresponds  to  the  vertical 

tangent  to  the  loop. 

Without  stopping  to  examine  the  more  com- 
plicated cases  which  may  arise  in  the  case  of 
the  2-element,  we  pass  on  to  some  geometric 
considerations  which  will  be  of  help  in  the  treatment  of  the  prob- 
lem of  expansions. 

The  Cartesian  Problem, 

§  114.  The  resolution  of  a  higher  singularity  of  F{tv,  2)  =  0  into 
simple  singularities,  namely,  y  nodes,  k  cusps,  t  double  tangents, 
I  inflexions,  where  v,  #c,  t,  t  are  integers  which  satisfy  Pliicker's 
equations,  was  first  effected  by  Professor  Cayley  (Quarterly  Journal 
of  Mathematics,  t.  vii.),  but  the  proof,  which  rested  upon  the  nature 
of  the  expansions  and  the  properties  of  the  discriminant,  was 
merely  outlined.  Afterwards  Nofcher,  Stolz,  IT.  J.  S.  Smith,  Hali)hen, 
Brill,  and  others  completed  the  theory.  The  determination  of  these 
numbers  suggests  the  existence  of  a  penultimate  form  in  which 
these  8  nodes,  k  cusps,  etc.,  are  to  be  found  separate  from,  but  in 
infinitely  close  proximity  to,  one  another,  the  actual  form  being 
derivable  from  the  penultimate  by  a  continuous  deformation.  Proc- 
esses by  which  this  can  be  effected  have  been  described  by  Halphen 
and  Brill  (Math.  Ann.,  t.  xvi.);  see  the  memoirs  by  Halphen, 
M^moire  sur  les  points  singuliers  dos  eourbos  algel)riques  planes, 
(t.  xxvi.  of  the  M^moires  pr^sent^s  k  T Academic  des  Sciences);  and 
Nother  (Math.  Ann.,  t.  xxiii.).  These  we  shall  not  discuss,  as  all 
that  we  require  is  the  expansions  at  the  point,  as  determined  from 
the  given  equation. 

We  shall  have  occasion  to  discuss  two  distinct  methods  for  the 


134  ALGEBRAIC   FUNCTIONS. 

determination  of  the  expansions  at  a  multiple  point :  one  of  these  { 
was  used  by  Puiseux,  the  other  by  Hamburger  and  Nother.  The  , 
principle  which  underlies  Nother's  process  is  the  determination 
of  the  nature  of  a  higher  singularity  on  a  given  curve,  by  the 
employment  of  a  series  of  Cremona  transformations.  His  inference 
was  that  any  higher  singularity  can  be  regarded  as  com^wised  of 
one  or  more  ordinary  multiple  points  at  which  the  tangents  are  all 
separate,  combined  usually  with  branch-points.  The  transformation 
used  was  the  special  quadric  inversion  with  coincidence  of  two  of 
the  principal  points,  namely  ic  =  w^z.    This  arises  from 

by  writing  i  =zz,  rj  =w,    {  =  1, 

No  loss  of  generality  results  from  the  special  form  of  the  trans- 
formation, for  every  Cremona  transformation  is  reducible  to  a  suc- 
cession of  quadric  inversions.  It  is  not  possible  to  replace,  in  this 
way,  a  curve  with  higher  singularities  by  another  with  nodes  only, 
but  the  penultimate  form  of  a  higher  singularity  with  A:  separate 
tangents,  not  parallel  to  the  axes,  is  easily  conceivable.  The  singu- 
larity in  question  results  from  the  union  of  ik(k^l)  nodes. 

The  principle  that  an  equation  F{iVy  z)  =  0,  with  higher  singu- 
larities at  which  the  tangents  are  not  separated,  can  be  replaced,  by 
means  of  Cremona  transformations,  by  a  new  equation  which  has 
only  ordinary  multiple  points  witli  separated  tangents,  is  useful  for 
many  purposes  of  the  theory  of  algebraic  functions.  The  theory  of 
such  transformations  is  given  in  Salmon,  Higher  Plane  Curves,  and 
in  Clebsch,  Vorlesungen  iiber  Geometric. 

Nother  8  Method. 

§  115.  We  resume  the  discussion  of  the  expansions  in  the 
neighbourhood  of  the  non-critical  and  critical  points  of  the  algebraic 
function  defined  by  the  irreducible  equation  i^w*  2f*)=0.  It  has  been 
explained  already  that  no  generality  is  lost  by  supposing  the  point 
(a,  b),  at  which  the  expansions  are  required  to  be  the  origin;  at 
the  end  tv,  2  can  be  replaced  by  iv  —  b,  z  —  a,  it  being  understood 
that  z^ccy  w  —  cc  are  equivalent  to  1/z,  l/ii\  It  has  been  proved 
that,  when  Coi^O,  a  root  ir,  which  vanishes  when  2  =  0,  can  be 
expressed  as  an  integral  series 

tc  =  ir'z  -f  w'^z-/2  I  -f  tv'"zy3 :  -f  ..., 
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the  series  having  a  finite  region  of  convergence.  The  next  question 
is  to  determine  the  coefficients  w',  to",  w'",  ....  These  coefficients 
are  the  values  of  the  derived  functions  dw/dz,  d^w/dz^,  ...  at  (0,  0); 
and  the  problem  is  merely  that  of  expressing  the  derived  functions 
of  «?,  when  given  by  the  implicit  equation  F{w,  2)  =  0,  in  terms  of 
the  partial  derived  functions.  We  may  substitute  for  w  the  infinite 
series  w'z  -\-  ti;"2^/2  !-}-•••,  and  equate  the  coefficients  of  the  powers 
of  z ;  or  we  may  proceed  as  follows :  — 

Let  w,  z  be  functions  of  t,  and  let  F=  F{Wy  z)  =T).     If  accents 
denote  differentiations  with  regard  to  t, 

F'=:w'^-\-z'^=  D,F  suppose. 
aw         tz 

To  find  —  {DiF)  we  observe  that,  while  hF/hw  and  hF/hz  are 

CM 

functions  of  w  and  z,  «?'  and  2'  are  functions  of  t,  and  tliat  now 

dt        ^w^     &?^S«        '     & 

Let  §^  =  zc"A^.2''^=i>^ 

ht  hvo         hz        * 

^^  =  D^  etc. 
Then  i^"  =  ^  A  4-  |)AF=  (A'  +  D,)F, 


F'" =/"/), 


,4-|^)F"  =A/^"4-(2AA  +  A)i^, 


=  (A'  +  3AA4-A)i^. 
F""  =  A^'"  4-  (3  A' A  +  3  A'  4-  3  AA  +  D,)F, 

=  (A'  4-  6  A'A  +  4  AA  4-  3  A'  4-  D,)F* 
Put  e  =  «;  then  z'  =  1,  z^"^  =  0  (k  >  1), 

and  D,  =  i-  +  ic'  -^,  d,  =  lo"  ,— ,  etc. 

dZ  610  OW 


*  The  law  of  these  exprcuions  is  that  in  F^^^  we  first  find  nil  positive  integral  solutions  of 

o"i*i  +  (Tj*,  +  •••  =  r, 

that  it,  all  the  unrestricted  partitions  for  r;  and  then  for  each  solution  we  form 

r! 

'• D  ^^D  ^*     F 

ail  <r,l. ..(*,!)*''(«,!)*'«...    'i        '«     *"     ' 

and  add  the  results. 
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In  applying  these  formuleB  of  differentiation  to  our  case,  it  w^^ 
convenient  to  write  w  =  ViZ,  and  divide  by  z,  so  that  F=  0  becomes 

0  =  c,o  +  CoiVi  -f  2^«(<^  +  2cnVi  -f  C02V1')  +  — , 

or  0  5=<^i -h 2<^2  +  ^<^8 H h  -i<^^+u 

^  being  an  integer   not   greater  than  m  -|-  n  —  1,  and  <^,  being  a 
polynomial  in  Vi,  of  degree  >  r.     The  operator  B^  is  now  v'j 1-  — ; 

it  may  be  replaced  by  v\- — \-E^  where  J^  is  an  operator  which 

changes  <^,  into  <^^i  (where  if  r  >  ^,  <^^i  must  be  zero),  for 

—  =  <^jj  4-  «<^3  4---<^^-f ... 

We  have  now  only  operations  in  which  z  does  not  occur,  and  we 
may  put  «  =  0  before  effecting  the  differentiations.  Let  2  =  0,  and 
let  the  values  of  Vj,  v'j,  •••  then  become  v,  v\  •••.  The  equations 
F^'^  =  0  become 

*i  =  0, 

(A'4-A)*i  =  0, 

(A'4-3AA  +  A)</>i  =  o, 

(2>/  +  6  A'A  +  4  AA  4-  3  A*  +  A)</>i  =  0, 


In  these  equations  E  must  operate  before  —.     The  two  are  not 
always  commutative ;  for  instance, 


^f^*.  =  0,  while  ^^^.  =  ^ 


Further, 


5!  r  —  5  !         Si;* 
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■where  »>r  +  l  —  «,  or  2s>r  +  l.    We  have,  accordingly, 


I.^ 


ou  ov 

^,  +  3  V'  ^+3  v"^  +  3 1>"  ^  +  «"'^  =  0, 
00  ovr  ov  00 


J  ^4  I  a  -.sii  ^^s  I  a  njif^^ 


^.+4.'^^+6."=i^+6."(^+2.'|^)+4. 


6v  Sv 


=0, 


It  will  be  useful  to  write  down  the  analogous  results  when  the 
origin  is  a  A^^lement;  the  equation  -FrzrO  becomes,  after  the  trans- 
formation W  =  VZf 


z 
0  =  <^»  +  z<^»+i  +  ^,  <^»+j  +  •••  > 


the  sufi^  denoting  in  each  case  the  degree  in  v.    The  equations  are 

*.  =  0, 

*»+,  +  2  v'^  +  v»^^J  +  v"^-i  =  0, 
OV  ovr  6v 


II. 


St; 


So' 


Sv« 


+  3."(«^  +  .'^)+.'"M.  =  o, 


In  the  system  of  equations  I.,  -;^  or  Cqi  =^  0.     Hence  the  equa- 

00 

tions  give  in  succession  v,  v',  v'\  •••as  rational  fractional  functions 
of  the  c's.    The  value  of  v^  when  %  is  not  zero,  is 


Vi  =  V-f  2;v'4--.i;"4-..., 
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this  series  being  legitimate  near  2;  =  0,  since  we  know  that  there  is 
an  integral  series  Pa  (2)  for  w  or  ViZ.    Finally,  since 

the  coefficients  in  the  series  for  the  branch  of  w  are  determined.* 

§  116.  To  return  to  the  expansions  at  a  A^element,  we  have  now 
to  discuss  in  detail  the  behaviour  of  the  branches  at  such  a  point. 
If  ^'  =  l,  and  if  Cio=^0,  Cfo^^O,  (\,i  =  Co2  =  -«'=Co,k_i  =  0,  we  have 
proved  that  there  is  an  expansion  «=  P»(w)  and  have  shown  how 

1    /c/*2\  1         rf*'*"^2 

to  find  the  coefficients  —  (  — -  ), —  — —-,  etc.     On  reversion, 

h I  \div^J     h-\-ll  dw^+^ 

this  series  gives  a  cyclic  system  of  h  series, 

w  =  Pi(a*'2^/*),  where  a  =  e^"/*  and  r  =  0,  1,  2, ... ,  /i  - 1. 

For  instance,  if  v^  =  z-\-  zw,  the  roots  in  the  neighbourhood  of  the 
origin  are 

3  81  ' 

a  being  any  cube  root  of  unity.  When  A:  >  1,  all  the  partial  derived 
functions  of  the  orders  1,  2,  ••«,  A:  —  1  vanish,  and  the  terms  of  the 
lowest  order  are 

—  (Cw2*  +  Ct_io2*-»t(;  4-  —  4-  Ct,»to*),  or  (w,  z)j^ 

With  each  factor  of  {iv,  2)^  are  associated  one  or  more  expansions 
for  w  in  terms  of  z.    Each  factor  must  be  examined  in  turn. 

The  simple  factors  of  (w,  z)^ 

(i.)  Let  tv  —  PiZ  be  a  simple  factor  such  that  )3i=^0.  Write 
w  —  p^  =  tViZ  in  the  equation  to  the  curve  and,  after  removal  of  the 
factor  «*,  arrange  the  resulting  equation  according  to  ascending 
powers  of  Wi  and  z.  The  origin  of  the  new  curve  is  a  1-element,  in 
which  tvi  occurs  to  the  exponent  1.  Hence  there  exists  a  single 
integral  series  for  to,  of  the  form  Pr{z)f  (r  >  0)  ;  i.e. 

w^p.z-^  iL\z  =  p,z  4-  Pr^,{z)  =  P,{z). 

(ii.)  Let  ?o  be  itself  a  simple  factor;  i.e.  let  0*0  =  0,  Ca_i,  1  =^ 0. 
The  only  difference  from  the  preceding  case  arises  from  the  circum- 
stance that  )3,  =  0.     Thus  lo  =  Pr{z),  (r  >  1). 

♦See  PlUckcr,  Theorle  der  alRebraischen  Curven,  p.  156.  See  also  Stolz*s  memoir,  Ueber 
die  Bingul.'iren  Punkte  der  algcbrn!»chcn  Functionen  und  Curven,  Math.  Ann.,  t.  viii.,  p.  415. 
The  quadric  tranttformation  %n  =  i\z  was  first  used  by  Cramer  in  connexion  with  the  resolutioa 
of  higher  singularities  (Analyse  des  Lignes  Courbes). 
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(iii.)  Let  2  be  a  simple  factor  of  (iv,  z)^ ;  i.e.  let  Co»  =  0,  c,,t_i  =^  0. 
The  transformation  to  be  used  in  this  case  is  2  =  2^10,  called  by 
Nother  a  transformation  of  the  second  kind,  the  one  previously  used  ^^ 
being  a  transformation  of  the  first  kind.  After  division  by  «;*,  the 
resulting  equation  in  Zi  and  w  has  a  1-element  at  the  origin,  and  {Zi,  w)i 
reduces  to  z^  -\-  aw,  where  a  may  be  zero. 

If  a=^Of  z  =  ZiW=i  P2{w),  and  reversion  gives  w=Pi{z^^^).  In 
this  case  z  is  not  a  factor  of  (w,  2)4+1.  But  if  2  be  a  factor  in  each 
of  the  groups  (w?,  2)4+1,  {iv,  2)4+3,  •-,  (^«^,  «)*+«-i,  and  not  in  {w,  2)4+,, 
then  2i  =  P,(t(7)  and  2  =  2i?t^  =  P,+i(w).  On  reversion  this  gives 
w?=  Pi(2^/<«+^^),  a  cyclic  system  of  7 -|- 1  expansions.  It  will  be 
noticed  that  the  first  power  of  tc,  which  is  not  multiplied  by  2,  is 
tt/**"^*  and  that  the  difference  between  the  exponent  k  -{-q  and  the 
order  A;  of  the  element  is  precisely  q ;  also  that  from  the  point  of 
view  of  the  Theory  of  Functions  there  is  a  7-fold  branch-point  asso- 
ciated with  the  cyclic  system  of  g  -f  1  expansions.  Combining  the 
preceding  results,  we  see  that  to  each  simple  factor  w  —  ^iZ  of  (w,  2)4 
there  corresponds  one  and  only  one  integral  series, 

t(;-)3i2=P,(2),    (r>l); 

and  that  to  a  simple  factor  2  correspond  q  -\-l  series,  where  q  is  the 
difference  between  the  exponent  of  the  lowest  separate  power  of  w 
and  the  order  of  the  element. 

TJie  Multiple  Factors  of  (tv,  2)4. 

§  117.  We  have  now  to  examine  the  expansions  connected  with 
the  multiple  factors  of  (to,  2)4.  Let  {w  —  Pizy  be  a  multiple  factor 
of  these  terms,  and  for  simplicity  assume  Pi  ^  0.  Apply  the  trans- 
formation of  the  first  kind  w  —  fiiZ  =  ii\Zf  and  let  the  transformed 
equation  be  divided  by  2*  and  arranged  according  to  ascending  powers 
of  «?!  and  2.  The  lowest  power  of  Wi  yielded  by  {iv.  2)4  is  Wi',  and 
the  new  equation  begins  with  a  A:,-element,  where  k^  ^  /.  The  order 
of  the  new  element  depends  upon  the  manner  in  which  the  factor 
fc-'PiZ  is  involved  in  the  groups  (ic,  2)4+,,  {w^  2)4+2?  •••>   {^9  21)4+4,. 

It  is  necessary  that  it  should  occur  in  these  groups  raised  to  expo- 
nents not  less  than  the  numbers  of  the  sequence  A'l  — 1,  ki  —  2,  •••, 
1,  and  that,  in  one  case  at  least,  the  exponent  should  be  exactly 
equal  to  the  corresponding  number  of  the  sequence. 

By  Nother's  reasoning  the  resolution  has  been  jmrtially  effected; 
the  A;-element  and  the  A:i-element  contribute  ordinary  ^•-tuple  and 
A^i-tuple  points,  while  the  absence  of  the  terms  10*1,  z/;*i"^*,  •••,  m;*i+<'~*i"'>, 
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shows  that  there  are  l^ki  branch-points.  To  account  for  the 
presence  of  the  branch-points,  all  that  we  need  do  is  to  show  that  at 
an  ordinary  fci-tuple  point  with  separate  tangents  oblique  to  the  axis 
of  w?i,  there  are  only  ki  values  of  w,  which  vanish  when  2  =  0,  whereas 
in  the  present  case  there  are  I  values  of  Wi, 

Let  the  new  equation  Fi(m?i,  «)  =  0  be  written 

(w?b  «)*,  +  (W7i,  2;)»^+i  +  («?!,  «)*^+2  +  •••  =  0. 

(i.)  If  (wi,  z)^^  =  0  contain  a  simple  factor  Wi  —  p^,  the  equation 
must  be  transformed  by  writing  w^  —  (3^=:  w.^.  Divide  by  «*i  and 
arrange  according  to  ascending  powers  of  Wj^,  z.  The  new  origin  is 
a  1-element,  and  the  reasoning  of  §  113  shows  that  u'2=P^(2),  (r>0), 
or  w  =  PiZ-\-p>^^+P^{z)f  (r>2).  The  expansion  associated  with  the 
pair  of  factors  w  —  PiZ^  Wi  —  /B^  has  been  found. 

(ii.)  The  necessary  modifications  when  .fii  =  0  or  j^j  =  0  can  be 
easily  worked  out. 

(iii.)  If  (tOi,  5J)4  =  0  contain  a  multiple  factor  {wi  —  /B^)^,  where 
p2  is  finite  and  different  from  0,  use  the  same  transformation  as 
before,  namely  it'i  —  ^^  =  w^.  After  division  by  «*»,  the  equation  in 
t(?2,  z  begins  with  terms  of  order  ArjC^/i),  say  {w^,  z)^.  To  each 
simple  factor  W2  —  p^  corresponds  an  integral  expansion 

w^  P,z-\-  P^''  Jr  P^  +  PA^)^  (r>3) 

and  the  process  terminates.  The  existence  of  the  Ayelement  shows 
that  the  resolution  of  the  higher  singularity  can  be  carried  a  stage 
further  by  combining  the  A'-tuple  point,  the  Avtuple  point,  and  the 
l^ki  simple  branch-points,  with  an  additional  ^ytnple  point  and 
li  —  Atj  simple  branch-points.  The  further  resolution  of  the  fc^-^l^n^^nt 
is  accomplished  by  selecting  a  multiple  factor  {^Co  —  P^Y*  ^^^  using 
the  process  already  described.  Assuming  the  truth  of  a  theorem, 
—  which  will  be  proved  below  in  order  not  to  interfere  with  the 
continuity  of  the  argument,  — the  process  must  terminate.  That  is 
to  say,  it  is  impossible  to  continue  the  expansion  indefinitely  by 
means  of  multiple  factors  (to  — /?,z)',  («t'i  — /J^^)'*,  (^^2^P»^)'^t  •••• 
Sooner  or  later  this  process  would  lead  to  an  equation  Fy{tVy,  z)  =0, 
in  which  the  origin  is  a  fc^-element,  with  simple  factors  ttv  —  pv^iZy 
and  possibly  multiple  factors  in  z  alone. 

All  the  expansions  connected  with  the  linear  factors  Wy  —  Py^iZ 
are  integral,  and  the  process  stops,  so  far  as  they  are  concerned,  at 
this  stage.  It  remains  for  us  to  examine  the  case  in  which  one  or 
more  of  the  expressions  (w,z)^,  (?''i>  ^j)^^,  (u'^,  z)*,*"  contain  powders 
of  z  as  factors.     When,  at  any  stage  of  the  process,  a  power  of  z 
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makes  its  appearance  as  a  factor,  and  when  the  expansions  are  to  be 
continued  by  means  of  this  factor,  Nother's  second  transformation 
z=zZiW  must  be  used.  The  effect  of  this  transformation  will  be  evident 
from  what  has  been  already  said ;  z  takes  the  plac^of  w  and  w  of  z, 

§  118.  The  following  is  the  general  process :  After  nii  trans- 
formations of  the  first  kind  suppose  that  a  factor  z  is  selected,  and 
that  the  expansion  associated  with  this  factor  is  to  be  found.  The 
part  of  this  expansion  due  to  the  mj  transformations  is 

In  the  equation  which  connects  w'  with  2,  the  terms  of  the  lowest 
degree  contain  a  factor  z,  and  the  expansion  connected  with  this 
factor  requires  the  transformation  z  =.  Ziio\  to  be  followed  by 
«i  —  yjw'  =  Ziio\  Z2  —  ysw'  =  z^w',  and  so  on .     Thus 

z  =  yjw'*  -|-  y^w'^  4-  y^w'*  -\-  •  •  •  4-  ym  w;'"^  -|-  w"w''**, 

the  series  stopping  when  the  lowest  terms  in  z^  and  w'  contain  a 
factor  to',  and  when  the  expansion  is  to  be  continued  with  regard  to 
this  factor.     The  next  series  of  transformations  is 

w'  =  WiW^'f  Wi  =  SjM;"  -f  tCjj'ic",  tv.2  =  &J^t'"  -\-  w^'w",  and  so  on. 

The  process  terminates  as  soon  as  the  factor  to  be  considered  is 
linear.  For  if  w^'"^^^  —  \w^'^  be  a  linear  factor  of  the  lowest  terms  in 
ii,«+i)^  te;<'>,  we  know  that 

^(c+i)^P(^^(0)^  (r>0). 

The  system  of  expansions,  when  w  —  PiZ  is  the  factor  selected  from 
(m7,  2)4,  is  the  following : 

Z     =  y^W*^  -\-  y^W*^  ^ f-  y^t(7'"*«  -f  10^' W^'^ty 


l.< 


In  these  expansions  some  of  the  constants  may  =  0. 

Because  w^'+^Ms  expansible  as  an  integral  series  in  t(;,(=T),  it 

follows  that  w^*''^\  w^^~'^\  •••  can  be  expressed  as  integral  series  in  t. 

Thus  .  .^,  .^, 

2  =  OoT^  4-  ay^  4-  OiT^^^  4-  —  )  ^ 

w  =  V*"  +  &iT^"^^ 4-  V*"^'  4---  ^ ' 

*  The  two  series  are  termed  by  Weierstrass  a  "  functionenpaar."  See  Biermann, 
Analytische  Functionen,  ch.  iv.,  sect.  1.  It  is  understood  that  r  lies  within  the  region 
of  convergence  of  both  8;iries. 
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when  X,  fi  are  positive  integers  and  /x  ^  X.     By  reversion  of  series 

and  therefore         w  =  B^""^^  4-  A^'""^^^^  +  —  • 

If  {w,  z)g  contain  a  factor  in  z,  and  the  corresponding  expansion 
be  required,  the  system  I.  must  be  replaced  by 


II. 


z  ^p^iv"  •\.p^td' +...-[. p^^tc'-x  -i-ic'iC-t, 
w  =72^'^  4-  ys^^'*  +  •••  4-  7w,'^''"*  4-  tc'to"'^t^ 

As  before,  w^'"*"^^  is  an  integral  series  in  w^'\  and 

z  =aoT^  4-«iT^"^*H —  ) 

but  now  the  positive  number  /x  ^  the  positive  number  X.     The  series 
for  w  in  terms  of  2  is  again 

Returning  to  the  point  (w z=.hyZ  —  a)  the  corresponding  expan- 
sion is 

where  /x  is  a  positive  integer. 

If  6  =  X  when  z  =  a  we  write  for  w  —  x,  1/w ;  hence 
l/io  =  Bo(z-  a)*^/^  +  -Bi(2  -  (1)^'*+'^^  +..., 

which  gives     BoW  =  (2  -  a)--"/^Sl  -f  Ci(z  -  (O'^^-^^^^i^-  a)-/^4---|. 
When  a  =  X,  z  —  a  must  be  replaced  by  I/2. 

§  119.  To  complete  the  proof  that  at  (a,  b)  tv  —  b  can  be  ex- 
pressed as  an  integral  or  fractional  series,  we  have  to  show 

(i.)  That  after  a  finite  number  of  Xother's  transformations  of 
the  first  kind  there  must  result  an  equation  Fy{iOy,  z)  =  0  in  which 
the  factors  are  either  simple  or  powers  of  z. 

(ii.)  That  t  is  in  all  cases  finite. 

If  it  be  possible  to  continue  the  transformations  of  the  first  kind 
indefinitely,  there  must  exist  two  or  more  branches  of  w  which 
coincide,  near  2  =  0,  to  any  order  of  approximation.  To  see  that 
this  is  impossible,  form  the  equation  <i>{W,  2)  =  0,  whose  roots  are 
the  squares  of  the  differences  of  the  n  roots  of  F(i(;",  2'")  =  0. 
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Let  it  be         ATr-^-^>  -\- -" -\- LxW-{- M^  =  0, 

where  A,  B,  •••,  L,  M,  are  integral  functions  of  z,  of  finite  degrees 
Of  '"yX,  fi,  and  M  is  the  discriminant,  save  as  to  a  factor.  If  two 
series  for  «?,  near  «  =  a,  coincide  as  far  as  a  terra  (z  —  a)*  exclusive, 
one  value  of  IF  is  of  the  form  P2^{z  —  a)  ;  and  the  equation  shows 

that  M^  =  Pp(2  -  a), 

where  p  is  certainly  as  great  as  2g.  Hence  2q'^fi,  and  cannot  be 
infinite.     This  shows  that  v  is  finite. 

It  must  next  be  proved  that  t  is  finite.  We  know  that  after  a 
finite  number  g  of  transformations,  the  process  either  terminates  or 
must  be  continued  by  a  transformation  of  the  second  kind.     Hence 

wii,  ^^,  is  finite.  That  the  order  of  the  element  in  the  (m;',  z)  equa- 
tion >A:  — 1,  can  be  shown  by  the  consideration  that,  after  each 
transformation  of  the  first  kind,  the  order  of  the  element  is  not 
increased,  while  the  transformation  of  the  second  kind  must  dimin- 
ish the  order.  For  instance,  if  2  be  a  factor  of  the  A'l-element  of 
§  117,  ki  must  be  less  than  i,  and  /  is  at  most  =  k.  Thus  the  order 
of  the  element  in  the  {w\  z)  equation  >  A'  —  1.  Since,  after  each 
change  in  the  character  of  the  transformation,  the  order  of  the  ele- 
ment is  diminished  by  at  least  1,  the  number  t  must  be  finite. 

§  120.     B4sum4  of  the  preceding  results. 

The  equation  F(h''*,  2:'*)  =  0  gives  n  expansions  of  w  for  each 
value  of  z.  If  the  n  branches  for  z  =  a  be  finite,  distinct,  and  equal 
to  bi,  62?  •••)  Kf  there  are  n  integral  expansions 

but  if  two  or  more  of  the  values  be  equal,  say  6i=&o=»«»=6^(  =  &), 
the  corresponding  expansions  may  be  all  fractional,  some  fractional 
and  some  integral,  or  all  integral.  To  a  given  value  z  =  a,  there 
may  belong  several  separate  systems  of  equal  roots,  consisting  of 
H-if  thi '"  members.  Geometrically,  these  cases  of  equal  roots  occur 
when  2  =  a  is  a  vertical  line,  which  is  a  tangent  to  the  curve  at  one 
or  more  points,  or  passes  through  one  or  more  multiple  points.  In 
the  most  general  case,  the  /x  expansions  of  a  system  (/x^n),  which 
correspond  to  such  a  point  are 

«;  —  6  =  (2;  —  a)^/''iP( (z  —  ay/''i)  •••  rj.Si  expansions, 

w  —  6  =  (z  —  a) ^^''iP{  (2  —  a)  '/''s)  •  •  •  r^Si  expansions. 


«;  —  6  =  (2;  —  ay^^kP{{z  —  ay^^k)  ...  rxs^  expansions. 
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where      fi  =  rjSi  -|-  r2«2  4-  •••  4-^aSa.     The  r^s^  expansions 

(w  -  6)  =  («  -  ay^\P{  (z  -  a)*/'*; 

form  a  set,  which  can  be  subdivided  into  s,  sub-sets,  each  forming  a 
cyclic  system  of  r«  expansions.  The  typical  member  of  such  a  sub- 
set is 

where  a  =  e*"'/*";  v  =  0,  1,  2  ...  r -  1, 

and  one  at  least  of  the  fractions  qi/r,  q^/r,  •••  is  in  its  lowest  terms. 

In  the  special  cases  a  =  Q0,6  =  Q0,  «  —  a  and  w  —  6  are  replaced 
by  1/z,  1/w. 

The  preceding  treatment  of  higher  singularities  is  based  upon 
the  memoirs  of  Hamburger  (Zeitschrift  fur  Mathematik  und  Physik, 
t.  xvi.),  Nother  (Math.  Ann.,  t.  ix.),  and  Stolz  (Math.  Ann.,  t.  viii.). 

§  121.     Resolution  of  the  singularity. 

When  the  branches  of  an  algebraic  function  at  a  singular  point 
are  expanded  in  integral  and  fractional  series  in  the  way  now 
explained,  we  are  able  to  determine  the  number  of  nodes  and  of 
simple  branch-points  into  which  the  singularity  may  be  supposed  to 
be  resolved.  It  is  convenient  to  define  the  relative  order  of  two 
branches  w^,  w^  as  the  least  exponent  of  z  in  the  difference  of  the 
two  expansions  of  these  branches.  Geometrically  speaking,  if  w^  and 
Wx  be  equal  to  integral  series,  the  relative  order  =  the  order  of 
w«  —  w^A  =  the  number  of  intersections  of  the  branches  at  the  origin. 
The  least  exponent  of  z  in  the  product  of  all  the  differences  of  the 
branches,  or  the  sum  of  all  the  relative  orders,  may  be  called  the 
total  relative  order. 

Now  a  simple  branch-point,  at  which  there  are  two  expansions 

w,=^P,{z'^),Wx=^P,{--z'% 

contributes  1/2  to  the  total  relative  order;  and  a  node,  at  which 
w^  =  a^z  4-  PaC^))  *^A  =  ttA^J  4-  62(2?),  a^  =^  a^,  contributes  1.  Therefore, 
if  the  origin  can  be  resolved  into  S  nodes  and  p  simple  branch-points, 

we  have 

S4-i3/2  =  Z, 

where  I  is  the  total  relative  order.  But  p  is  determinable  at  once 
from  the  expansions ;  for  if  r  be  the  least  common  denominator  of 
the  exponents  which  enter  into  a  cyclic  system  of  expansions,  that 
cyclic  system  contributes  r  — 1  simple  branch-points.  Therefore 
)3  =  2(r  —  1),  and  then  the  preceding  equation  gives  8. 
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For  example,  suppose  we  have  the  single  cyclic  system 

w  =  2</3  +  r^/«  4-  Pr(«'^*),  r  >  15 

Here  )ff  =  5,  i  =  3  x  5/2  +  12  x  4/3  =  23^,  and  therefore  S  =  21. 
The  5  branch-points  indicate  that  there  are  in  the  penultimate  form 
5  small  loops,  and  therefore  the  singularity  is  equivalent  to  5  cusps 
and  16  nodes. 

The  number  of  branch-points  at  a  multiple  point  ceases  to  be 
equal  to  the  number  of  cusps  if  the  i(?-axis  be  parallel  to  a  tangent. 
To  take  the  simplest  case,  while  w  =  sr^^  gives  two  branch-points  and 
one  node,  w  =  z^^  gives  one  branch-point  and  one  node.  The  expla- 
nation is  given  in  Fig.  29.  If  the  case  occur,  we  may  change  the 
direction  of  the  to-axis.  It  is  sufficient  to  write,  in  the  cyclic  system 
in  question,  Zi  -\-  aw  for  z,  where  a  is  arbitrary. 

§122.  Example'!.  Let  (u^- 02)^  +  2* -f(?t'- 02) V  =  0.  The 
origin  is  a  3-element ;  we  wish  to  determine  the  expansions  of  w. 
Let  w  —  az  =  WiZ,  and  remove  the  factor  z\     The  new  equation  is 

•      Wi^ -f  2:*  4- «t'iV  =  0, 

and  the' origin  is  a  2-element.  Since  z^  is  a  factor  of  the  terms  of 
lowest  degree,  use  a  transformation  of  the  second  kind,  z  =  ZitVi. 
Removing  the  factor  Wj',  w,  -f  Zi^  -f  z^^Wi^  =  0.  The  origin  is  now  a 
1-element,  and  Wi  =  PjC^^i)-     Therefore,  reversing  the  series, 

Zi  =  PiiiOi^^^),    and    z  =  z^ii\  =  P^iiv^^^). 

Reversing  again, 

«?//»  =  Pi  (SJVS)  ^      «,,  =  Pj, (^1/3) ,      ?C'  -  02  =  WiZ  =  P5  (2^3) , 

and  finally,  tc  =  02;  -f  Ps{z^^). 

The  singularity  at  the  origin  is  determined  by  )ff  =  2,  8  =  4; 
therefore  the  penultimate  form  consists 
of  four  nodes  and  two  vanishing  loops, 
and  the  singularity  is  equivalent  to  two 
nodes  and  two  cusps.  Since  the  equation 
is  of  degree  4  in  w,  and  since  only  three 
expansions  have  been  found,  there  is  one 
root  which  becomes  infinite  when  r  =  0. 
To  obtain  its  expansion  put  w  =  1/u.    Then 

(1  -  azu)\i  4-  2^(1  -  olZuY  4-  2;*w*  =.  0. 

The  origin  is  a  1-element,  and  u  =  P2(^)* 
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Therefore  l/u?  =  P,  (2;) ,  and  w=:-Pq  (z)  , 

z 

The  following  two  examples  have  been  supplied  by  Professor 
Charlotte  A.  Scott  of  Bryn  Mawr  College.  For  explanation  of 
the  method  by  which  the  penultimate  forms  are  inferred,  refer- 
ence should  be  made  to  Professor  Scott's  paper  in  the  American 
Journal,  t.  xiv. 


axis  of  X 


Fig.  31 


Example  ii.     Instead  of  Wy  z  use  y,  x,  and  let 

we  seek  the  expansions  at  the  origin,  which  is  a  3-element.     "Write 
y  =  Vv^  2C  =  x^.     The  new  equation  is 

yi' -  3a;xVi  4-  2x,^  -  x,%  -  2xi*  4-  Ox.'y,  =  0. 

The  origin  is  a  3-elemeut.     First  consider  the  simple  factor  y,  V  ^x,. 

Write  yi'\'2xi  =  x.jy2,  Xi^x^.     Then  yi  =  Xi{y2  —  2),  and  the  new 

equation  is 

y.(3  -  y,y  -  x,%  -  9x,\2  -  y,)  =  0, 


or 


9^2-18x2' =  0. 


Therefore  y  =  piX^  =  a*2^(.V2  —  2)  =  ««*(—  2-f  2a2'-f-  higher  integral 
powers  of  x^).  ^ext  consider  the  repeated  factor  35/1  — a?i.  Let 
yi  —  a?!  =  x^ya  a?!  =  ^2 ;  then  y^  =  ar«(l  -f  ^2)-     The  resulting  equation 
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has  for  its  lowest  terms  3(2/s*  — iCj*),  and  the  expansions  associated 
with  the  two  linear  factors  y^  —  a?2>  y^  +  ^2  ^-re  integral  in  x^    Thus 

y  =  y\^i  =  «2*(1  4-  ^2) 

=  x^il  ±  a^a  +  higher  integral  powers). 

Therefore  the  expansions  are 

Here  13=0,  S  =  7,  and  the  origin  can  be  resolved  into  seven  nodes. 
Fig.  31  shows  the  ultimate  'and  penultimate  forms. 

Example  iii.     Show  that  the  branches  of  y,  given  by 

2^  -  3iC*y  +  2iK«  4-  9^^^^  =  0, 
are  y  =  x^-\-3i3^^^—, 

y  =  -2ic*+2a.'*.... 
The  ultimate  and  penultimate  forms  are  given  in  Fig.  32. 


axis  of  X 


Fig.  32 


Neicton^s  Parallelogram. 

§  123.  We  shall  next  describe  briefly  a  method  of  determining  the 
expansions  at  a  point  which  is  historically  interesting  as  emanating 
from  Newton.  In  the  hands  of  Puiseux  it  proved  to  be  a  i)otent 
instrument  for  the  advancement  of  Cauchy's  Theory  of  Functions. 
[For  Puiseux's  important  memoirs,  see  Liouville,  ser.  1,  tt.  xv.,  xvi., 
or  Briot  and  Bouquet,  Fonctions  Elliptiques,  2d  edition.] 

Let  us  take,  as  a  typical  expansion, 

to  —  6  =  Ci(«  —  a)  V'  4.  c^iz  —  a)  V*"  +  03(2  —  a)  V*"  H , 

in  which  one,  at  least,  of  the  integers  gi,  ^2*  •••  is  prime  to  r,  and 
5'i<7i<78"*'     T^^  9iA>  9sA>  etc.,  when  reduced  to  their  lowest 
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terms,  be  iij,  /lii  +  /xj,  fti  -f-  /liij  -f-  /tAg,  •••.    The  expansion  for  w  —  bi 
obtainable  from  the  series  of  equations 


w  — 


b  ={z 
Ci  =  {z 
i.  =  (z 


where  ^i,  f^^  •••  vanish  when  2  =  a.  Newton's  parallelogram  offers 
a  rapid  and  direct  method  for  the  calculation  of  the  quantities 
Ci,  Cj,  •••,  fti,  fif,  •••.  For  simplicity  let  a  =  6  =  0,  and  suppose  that 
A:  branches  of  «;  =  0  when  «  =  0.  Let  the  equation  be  written 
l,a^gZ(t(j^  =  0,  Draw  two  rectangular  axes  of,  og,  and  represent  a 
term  a^gZ^uf  by  the  point  p,  whose  Cartesian  co-ordinates  are  /,  g. 
Let  the  points  nearest  to  the  origin  on  og  and  q/"  be  A:  and  I.  Assume 
w  =  Ci2?'*i,  and  insert  this  value  of  w  in  the  equation  So^uf  =  0. 
The  order  of  the  term  dfjfvf  in  z  is  ^k^g  -\-f.  Now  that  line  through 
J),  which  makes  with  og  an  angle  tan~^  fti,  intercepts  on  of  a  length 
y^\9  +/  Therefore  all  terms  of  the  same  order  in  z  lie  on  a  line. 
In  any  approximation  we  keep  the  terms  of  lowest  order  only,  and 
of  course  there  must  be  at  least  two  such  terms.  Hence  w  =  CiZ^\ 
will  not  be  a  first  approximation  for  to  unless  it  makes  at  least  two 
terms  give  the  same  minimum  intercept  on  of  To  find  the.  admissible 
values  of  ftj,  suppose  that  pegs  are  placed  at  all  the  points  p,  and 
that  a  string /o^  is  pulled  in  the  directions  of  og,  until  it  is  stopj^ed 
by  some  of  the  pegs.     The  string  has,  between  /  and  A;,  the  form  of 

a  polygon,  convex  with 
regard  to  0,  each  side  of 
which  begins  and  ends  at 
a  peg,  and  may  be  in  con- 
tact with  intermediate 
pegs. 

(1)  The  number  of 
these  sides  is  the  number 
of  values  which  /ni  can  take. 

(2)  The  value  of  ^1 
for  each  side  is  the  tangent 
of  the  angle  made  by  that 
side  with  og. 

(3)  The  number  of 
terms  to  be  retained  in  the  approximations  which  correspond  to  one 
of  the  sides  is  the  number  of  pegs  in  contact  with  the  side. 


Fig.  33 


y 
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(4)  The  polygon  begins  at  I  and  ends  at  k. 

Let  the  pegs  in  contact  with  a  side  be  Ptr,  cr  =  1,  2,  •••,  p. 

Let  tc  =  CiZ^i  for  this  side.     We  must  have 

and  therefore 

/Al  =  (/l  —f<r)/(g<r  —  9l)y     {or  =  2,  3,  ••.,  p) 

=  Ki/Ai,  where  xi  is  prime  to  X^. 

We  suppose  that  ^i  is  the  least  and  gp  the  greatest  ordinate  of  the 
p  pegs  on  the  side  in  question-  The  equation,  after  division  by 
z^i^a+^ir,  is 

2ay.^^c/<r -f-  terms  involving  z  =  0,  (o-=  1,  2,  •••,  p) •••(!.). 
When  z  is  zero,  the  values  of  q  are  given  by 

Neglecting  the  gi  zero  values  of  Ci,  there  are  gp—  g^  values  differ- 
ent from  zero,  and  thus  the  number  of  expansions  associated  with 
the  first  side  =  the  difference  of  the  ordinates  of  the  end  pegs. 
The  total  number  of  expansions  is  therefore  the  difference  of  the 
ordinates  of  k  and  I,  which  shows  that  the  figure  accounts  for  all 
the  k  branches  in  question. 

§  124.     The  Ci-equation  may  be  written 

Stt/a,//'"'*  =  0,    (<7  =  1,  2, . . .,  p) . 

It  is  important  to  notice  that  g^  —  gfi  is  a  multiple  of  Xi,  and  that 
therefore  the  equation  may  be  written  as  an  equation  in  c/i.  Owing 
to  this,  the  branches  of  to  which  belong  to  the  side  break  up  into 
cyclic  systems.  Corresponding  to  each  simple  root  of  the  equation 
in  Ci\  there  is  a  distinct  cyclic  system  whose  typical  first  term  is 
Ci2^i  or  (c/i5;'i)V^i. 

Corresponding  to  each  ^v^ol^  root  of  c/i  there  are  k^  cyclic  sys- 
tems with  the  same  first  terms.  To  separate  these  systems,  instead  of 
writing  w  =  Ci2«i  write  lo  =  (ci  -f  {i)«'^s  where  Cj  arises  from  the  known 
fci-fold  root.  When  z=0,  {i=0;  and  (i.)  becomes  an  equation  involv- 
ing integral  powers  of  {j  and  powers  of  z  whose  exponents  have 
the  denominator  Xj.  Writing  z  =  z/i,  we  have  an  integral  equation  in 
{i  and  Zy  The  terms  independent  of  2?,  are  obtained  by  writing 
Ci  -f  fi  instead  of  Cy  in  the  Ci-oquation ;  and  since  ky  values  of  Cx  are 
equaly  the  lowest  power  of  fi  in  this  equation  is  {i*i.     Therefore, 
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when  Zi  =  0,  k,  values  of  f ,  are  zero.  We  form  a  new  polygon  for 
the  equation  in  fu  Xi.  The  branches  of  C,  break  up  into  sets,  which 
belong  to  the  sides  of  the  new  polygon,  and  these  sets  break  up  into 
cyclic  systems. 

If  {i  =  C^i'i'S    M  =  (c,  +  C^V*i*.)r'i/*., 

to  the  second  order  of  approximation.  The  equation  in  c^^  may 
have  all  its  roots  distinct,  in  wliiuh  case  the  series  arising  from  the 
multiple  root  of  Ci*i  are  all  separated,  and  form  cyclic  systems  of  A|Xs 
elements ;  or  the  equation  may  have  multiple  roots,  in  which  case  a 
further  transfer  mat  ion  must  be  effected.  After  a  finite  number  of 
such  transformations,  all  the  expansions  associated  with  the  side  of 
the  original  polygon  become  distinct. 


§  125.     Example  1. 


Fig.  34 


The  diagram  shows  tiiat  fii  =  1/2,  and,  on 
substitution  of  c,z"'  for  w,  we  have 
(c,'-l)'  =  0. 

Thus  the  two  roots  in  c*  are  equal.  To 
discriminate  between  the  two  expansions  for 
to,  we  must  proceed  to  the  second  terms. 
Put  10  =  z'"  (ci  +  CsZ"").  Then,  remembering 
that  ^  >  0,  the  terms  of  lowest  order  that 
survive  are 


Hence  2  +  2,i,  =  5/2,   /*s=l/4,  4ca'=1; 

and  to  the  second  approximation 

w  =  c,z"*  +  ^^;^^\  (c,'  =  l). 

The  four  branches  are  a]>proximately 
to,  =  :^*+  J 1?",  XL\  =  -  £-'*  -  \  iz'-'\  ics= z"*  -  \  J"',  «',=  -  z"*  +  i  i^i'' ; 
the  exact  values  are  integral  scries  in  z"". 

Example  2.     To  see  how  equal  roots  of  the  f,-equation  introduce 
a  new  radical,  take  the  general  eqiiatiou  of  the  form  just  considered, 

Oat"^  +  «,iZ(c'  +  a^  +  a^,z'w  +  a^  =  0, 
and  first  substitute  »■  =  r,z"'.     Tliis  gives,  if 
*('■))  =  ««'■]' +  nisCi'  +  «» 
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Now  substitute,  for  Ci,  Cj  -f-  c^'^.    Then 

When        <^(ci)  =  0,  <^'(ci)=^0,   we  have  fj^^  1/2] 

but  when        «^(ci)  =  0,   «^'(ci)  =  0,  <^"(Ci)=jfcO, 

we  have  f^  =  1/4,  Cj*  =  —  2  a^i/</>"(ci) . 

Enough  has  been  said  to  show  how  Puiseux's  method  applies  to 
any  particular  example. 

The  Theory  of  Loops, 

§  126.  Let  to  be  an  algebraic  function  defined  by  the  equation 
F(w*^  2^)  =  0.  For  a  given  value  of  z  there  will  usually  be  7i  differ- 
ent finite  values  of  w,  which  we  denote  by  Wi,  u\^  •••,«?»•  Let  two 
paths  in  the  2-plane  lead  from  2^^^  to  {.  Will  the  two  paths  give 
rise  to  the  same  or  different  final  values  of  w  at  {,  when  the  same 
initial  branch  is  chosen  in  both  cases  ? 

To  make  the  question  a  definite  one  we  must  first  show  what  is 
meant  by  the  values  of  «;„  (k  =  1,  2,  •  •  •,  ?i)  along  a  path.  For  short- 
ness we  omit  the  suffix  k. 

Let  z^^^z^^\  z^^^z^^\  •••be  arbitrarily  small  elements  of  a  path  from 
2^°^  to  {.  Assuming  that  2^"^  is  not  a  critical  point,  each  branch  is 
regular  near  z^^\  and  the  values  of  iv  at  z^^^ 
are  all  distinct.  If  we  choose  an  initial 
value  w^^\  the  corresponding  series  to  —  vP  ^^9*  ^^ 

=  Pf{z—z^^^),  where  r>0,  defines  uniquely 
the  value  of  w  at  z^^\  so  long  as  z^^^  lies      ^,— ¥-tI)     *^ 
within  the   circle  of  convergence,  and  a    ^ 

fortiori  so  long  as  |  z^^^  —  z^^^  \<p^^\  where  p^"^  is  tlie  distance  from  z^^^ 
to  the  nearest  critical  point.  This  value  of  w  is  the  value  of  the 
selected  branch  at  2^*\  In  the  same  way  the  value  at  z<^'  is  deter- 
mined uniquely  so  long  as  |  z^^^  —  z^^^  \  <  p<^^,  where  p^^^  is  the  distance 
from  z^^^  to  the  critical  point  nearest  to  it.  No  ambiguity  arises  so 
long'  as  the  path  of  z  lies  wholly  within  the  chain  of  circles  whose 
radii  are  p^*»,  p^^\  ....     See  §  95. 

The  preceding  argument  does  not  apply  to  the  case  in  wliich  z 
passes  through  a  pole  or  a  branch-point,  when  tlie  pole  or  branch- 
point affects  the  branch  which  we  are  considering.  At  a  pole  the 
indetermination  can  be  readily  removed  by  the  use  of  the  series  in 
1/w.     But  at  a  branch-point  a  there  is  real  indetermination.     If  /a 


152  ALGEBRAIC  FUNCTIONS. 

branches  permute  at  a,  when  z  passes  through  a,  any  one  of  these 
branches  can,  without  breach  of  continuity,  move  in  any  one  of  fi 
directions. 

To  avoid  this  case,  the  2;-path  must  be  so  chosen  as  not  to  pass 
through  a  branch-point.  When  the  initial  value  of  a  branch  is 
selected,  the  final  value  is  now  fully  determined,  for  the  particular 
path. 

§  127.  Theorem,  If  a  contour  C  include  no  critical  point  of  the 
function,  and  if,  starting  from  a  point  z^^^  with  the  value  w^^^^  of  ttv,  z 
describe  the  contour,  the  final  value  of  u;^,  when  z  returns  to  2<%  is  w^^^K 

Since  z^^^  is  not  a  critical  point,  there  exists  an  integral  series 

which  within  its  circle  of  convergence  defines  u;«  as  a  one-valued 
continuous  function  of  z.  Let  a  circle  smaller  than  but  concentric 
with  the  circle  of  convergence  meet  C  at  the  points  2(^\  «(*).  The 
branch  u;«  is  one-valued  along  the  contour  z^^^ z^^h^^^z^^^ ;  therefore  the 

theorem  holds  for  this  con- 
tour. Let  a  circle,  with 
centre  2;(*)  and  less  than  the 
circle  of  convergence  whose 
centre  is  z^*),  meet  the  con- 
tour 2(^>fc(->  at  2(5)  and  z(^) ; 
then  the  theorem  is  true 
for  tlie  contour  z^^^Ti^^z^^^z^^K 
It    is    therefore    true    for 

<g(0,^(i)2;(4yi)^My4y2)^(0)^     that 

is,  for  the  contour  z^^^z^^h^*h^^^z^^^.  Proceeding  in  this  way  with  circles 
whose  centres  are  z^-\  z^^\  ••• ,  we  prove  the  theorem  for  the  contour  C 

Corollary,  The  paths  z(o^z'^^{  and  2^"^2(*^f  lead  to  the  same  final 
value  of  Wk,  the  initial  values  being  the  same ;  that  is,  a  path  may 
be  deformed  in  any  manner  provided  it  does  not  pass  over  a  critical 
point. 

It  has  appeared  in  §  46  and  §  48  that  a  closed  path  which  includes 
a  branch-point  may  lead  to  a  final  value  of  to  different  from  the 
selected  initial  value ;  therefore  also  two  paths  from  ^(O)  to  {  may 
lead  to  different  values  of  w.  As  infinitely  many  paths  lead  from  z^^^ 
to  {,  it  is  a  matter  of  importance  to  reduce  these  to  combinations  of 
certain  standard  paths.  This  can  be  effected  by  means  of  the 
preceding  theorem. 
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Let  a  small  circle  (c)  be  described  with  a  critical  point  c  as 
centre.  Let  i^  be  a  line  from  any  point  2^^^,  which  is  not  a  critical 
point,  to  the  circle.  The  path  from  zS^^  along  L  to  the  circle,  round 
the  circle,  and  back  to  z^^^  along  L,  is  called  a  loop,  A  loop  is  sup- 
posed neither  to  cross  itself  nor  any  other  loop.  It  is  positive  or 
negative  according  as  (c)  is 
described  positively  or  nega- 
tively ;  but  it  will  be  supposed 
to  be  positive  unless  the  con- 
trary is  stated. 

If  a  contour  C  contain 
several  critical  points  Ci,  Cg,  •  •  •,  ca, 
the  path  C  which  begins  and 
ends  at  a  point  2^0)  of  the  con- 
tour can  be  contracted,  without 
passing  over  any  critical  point, 
into  A  loops  from  z^^^  to  the 
points  Cj,  C2,  •••,  Ca  ;  therefore  by 
the  preceding  theorem  the  path 
G  has  the  same  effect  on  the  branches  of  w  as  the  successive  X  loops. 

A  loop  to  an  infinity  which  is  not  a  branch-point  will  reproduce 
the  initial  value.     For  near  sucli  a  point,  say  c,  we  have 

i=P,(2^-c),  r>0, 


or 


w^  —  Pq(z-^c)/z% 


so  that,  when  z  describes  the  circle  (c),  lo^  does  not  change  its  value. 
Accordingly,  in  the  present  discussion,  the  loops  to  infinities  which 
are  not  branch-points  may  be  disregarded. 

The  nature  of  the  changes  produced  by  a  loop  to  a  branch-point 
a  is  to  be  decided  from  the  expansions  for  to  near  that  point.  The 
selected  value  of  w  at  2^^^  leads  by  a  given  path  to  a  definite  value 
near  a.  If  this  value  belong  to  one  of  the  cyclic  systems  near  a,  it 
is  changed  by  the  description  of  the  circle  (a)  into  another,  of  the 
same  system,  which  leads  to  a  definite  new  value  at  z^^K  If  r  be 
the  least  common  denominator  of  the  exponents  which  enter  into 
the  system  of  expansions,  r  descriptions  of  the  loop  will  restore  the 
initial  value  at  z^^K 

The  sphere-representation  (§  27)  shows  that  the  effect  of  the 
description  of  a  contour  C  may  be  determined  as  well  from  the 
external  branch-points  as  from  those  inside;  if  the  contour  be 
described  positively,  the  loops  to  the  external  branch-points  must 
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be  negative.     In  particular,  a  contour  which  encloses  all  the  brand 
points  in  the  finite  part  of  the  plane  will  reproduce  the  initial  valu 
of  a  branch,  or  not,  according  as  the  point  z  =  oo  is  not,  or  is, 
branch-point. 

§  128.    The  prepared  equation. 

It  has  been  stated  that  the  theory  of  quadratic  transformation 
enables  us  to  replace  any  given  algebraic  equation  by  another  ii 
which  the  multiple  points  have  no  coincident  tangents.  Furthei 
if  we  project  to  infinity  a  line  i  =  0  which  is  not  a  tangent,  by  mean 
of  the  linear  transformation  w^  =  w/ty  2'  =  z/t,  we  have  an  equatio: 
which  has  no  contact  with  the  line  00 .  Lastly,  if  w  be  the  order  0 
this  equation,  a  suitable  change  of  axes  yields  an  equation  in  whic! 
the  term  ?(;•*  occurs,  and  in  which  there  are,  parallel  to  the  vxaidi 
only  ordinary  tangents  with  finite  points  of  contact.  The  brand 
points  are  now  all  simple  and  at  a  finite  distance. 

When  an  equation  is  brought  to  such  a  form  it  will  be  said  to  b 
prepared.  The  great  advantage  of  such  a  form  is  that  at  a  brand 
point  for  which  2;  =  a,  the  expansions  are  all  integral  in  « —  c 
except  two  which  are  integral  in  (2  —  a)^/*. 

Since  there  are  no  cusps,  and  since  from  the  point  at  00  on  th 
tc-axis  the  tangents  are  all  vertical,  fi,  the  number  of  branch-pointj 
=  the  number  of  vertical  tangents  =  the  class  of  the  curve.  Froi 
l*liicker's  equations  (Salmon,  Higher  Plane  Curves,  p.  65),  if  8  = 
the  number  of  nodes  and  }>  =  the  deficiency,  we  have 

p  =  i(H-l)(/i-2)-S, 
and  therefore  p  =  2p  +  2(w  —  1). 

§  129.     Defpnnation  of  hops, 

Jjet  F{w,  z)  =z  0  be  an  irreducible  prepared  equation,  and  let 
loops  be  drawn  from  2''^*  to  all  the  bninoh-jwints.  Since  all  tn 
branch-points  are  simple,  if  a  loop  lead  from  an  initial  value  ic^  t 
a  definite  final  value  fc^-,  the  initial  value  tc^'  leads  to  the  final  valu 
<r, ;  and  any  other  initial  value  is  not  affeoteil  by  the  loop.  Th 
nojrative  description  of  a  kH>p  has  the  same  effect  as  the  positiv 
description. 

Heginuing  with  an  arbitrary  loop,  we  assign  to  the  branch-point 
the  names  rtj,  a*,  •••,  as  in  the  onler  in  which  their  loops  are  met  by 
small  ein»le  descrilnHl  positively  round  r'''\     We  denote  the  com 
S|Hmding  kH>ps  by  Ai,  A^,  •••,  -1^,  and  say  tliat  Ax  is  in  advance  of  A 
when  X  <  fu 
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A  loop  ^  to  a  branch-point  a*  can  evidently  be  deformed  so 
long  as  it  does  not  pass  over  a  branch- point.  Ou  the  other  hand, 
let  two  loops  A),,  Ak  to  the  same  brauch-point  a^  enclose  a  single 
branch-point  0^4.,.  In  Fig.  38,  the  loop  A^  can  be  deformed  into 
the  broken  path  without  crossing  a  branch-point,  and  the  broken 
path  is  equivalent  to  the  loops  ^,^1,  /l^,  ^^+1  in  succession.* 

Let  A^  and  At.^\  permute  the  branches  w„  «■.■  and  iu„  «,■. 

(1)  If  1,  1'  be  different  fi-om  «,  «'  the  new  loop  A^  still  permutes 
w,  and  M,'.  For,  starting  with  ir,,  A,.^.x  leaves  it  unaltered,  A^  changes 
it  to  10.',  Af,^^  leaves  w.'  unaltered. 

(2)  If  I,  i'  be  the  same  as  «,  k'  the  y,"''        ~~"~~-v. 
loop  A^  still  permutes  10,,  w,-. 

(3)  If  <!'  =  i,  K^i',  ^a' permutes  M.' 
and  w,.  For  jd^+i  leaves  «.',■  unaltered, 
Ay.  changes  it  to  w,,  Ay*.\  changes  w, 
to  w,. 

Hence,  if  we  denote  a  loop  which 
permutes  ic,,  «!,■  by  ("'),  we  have  the 
theorem :  A  loop  (u')  which  retreats 
over  a  loop  (ik)  becomes  (i'")- 

That  is,  when  adjacent  loops  affect  a  common  branch,  the 
deformed  loop  affects  the  other  two  branches. 

Example.  Show  that  the  retreat  of  A>,  over  .^1*+,,  followed  by 
the  retreat  of  Ai,^i  over  A».',  does  nut  restore  the  original  situation. 
What  has  been  said  about  the  retreat  of  a  loop  applies  equally  to 
its  advance. 

S  130.  We  are  now  in  a  position  to  prove  some  important  theo- 
rems due  to  Luroth  and  Clebsch.  (Luroth,  Math.  Ann.,  t.  iv. ;  Clebsch, 
Math.  Ann.,  t.  vi. ;  Clifford,  On  the  Canonical  Form  and  Dissection 
of  a  Riemann's  Surface,  Collected  ^Vorks,  p.  241.  See  also  Laurent, 
Trait6  d'Analyse,  t.  iv,) 

We  first  choose  (?i  —  1)  fundamental  loops  in  the  following  man- 
ner. However  the  loops  are  drawn,  there  must  be  at  least  one  loo]) 
which  permutes  Wi  with  one  of  the  other  branches,  for  otherwise  «■[ 
would  be  one-valued.  Call  this  the  first  fundamental  loop,  and  let  the 
roots  affected  by  it  be  (iCiW,).  There  must  he  a  second  loop  which 
permutes  either  w,  or  w,  with  a  third  root  w^  for  otherwise  ic„  w, 
could  only  change  into  each  other,  and  would  form  the  roots  of 
an  irreducible  equation  of  degree  2  in  w.    This  would  imply  that 

Ua  flnt  dHcHpllon  ol  A^^i  li  Dcgulva. 
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F{ic,  2)  =  0  is  a  reducible  equation.  Let  this  second  loop  be  chosen 
as  the  second  fundamental  loop.  In  this  way  (n  —  1 )  fundamental 
loops  can  be  found :  the  tirst  connects  Wi  with  tOj,  the  second  Wi  or 
lOj  with  w^  the  third  Wi,  w.^,  or  w^  with  1^4,  and  so  on. 

(i.)  All  the  loops  (12)  which  interchange  Wi,  tt'j  can  be  placed 
in  consecutive  positions.  The  following  is  the  way  in  which  this  is 
done.  Let  us  call  one  of  the  loops  (12)  the  first  loop,  and  let  the 
2d,  3d,  •••,  (r—  l)th  loops  be  different  from  (1  2),  while  the  rth 
is  (1  2).  A  retreat  of  the  (r  —  l)th,  (r  —  2)th,  •••,  2d  loops  over  the 
rth  will  produce  no  change  in  the  rth  loop,  for  it  has  remained 
stationary.  By  a  continuation  of  this  process,  all  the  loops  (12) 
can  be  brought  together  into  one  group,  which  is  conveniently  repre- 
sented by  the  notation  [12]. 

(ii.)  All  the  loops  (1  3)  can  be  gathered  into  a  group  [1  3]  and 
placed  next  to  [1  2].  For  if  m  loops  intervene  between  the  first 
loop  (1  3)  and  the  last  of  the  group  [1  2],  make  these  m  loops 
retreat  over  (1  3),  and  thus  bring  the  first  loop  (1  3)  next  to  [1  2]  ; 
and  continue  the  process  until  all  the  loops  (13)  are  gathered  into 
a  single  group  [1  3]  placed  next  to  [1  2].  In  this  process  a  new 
loop  (12)  makes  its  appearance  when  a  loop  (2  3)  retreats  over  a 
loop  (13).  It  must  be  at  once  added  to  the  group  [12]  by  the 
process  described  above. 

By  following  this  plan,  we  can  arrange  all  the  /S  loops  in  suc- 
cessive groups 

[1  2],  [1  3],  ...,  [1  n],  [2  3], ...,  [2  n],  •..,  [n  -  1,  n], 
it  being  understood  that  members  may  be  missing  from  the  sequence, 
(iii.)    The  groups  have  the  following  properties  : 

{A)    Each  group  contains  an  even  number  of  loops. 

(B)  The  groups  can  be  placed  in  any  order  without  altering 
their  effects. 

(C)  With  the  aid  of  the  theory  of  fundamental  loops,  it  is 
possible  to  make  all  the  groups  contain  the  index  1. 

(Z>)  It  is  possible  to  make  all  the  groups,  except  the  first, 
namely,  [1  3],  [1  4],  •••,  [1  ?i],  consist  of  two  loops  each. 

A.  If  the  system  [1  2]  [1  3]...[?i  —  1,  ?i]  be  described  with 
initial  value  u'l,  the  final  value  must  also  be  u\  (§  127).  Xow  if  [12] 
contain  an  odd  number  of  loops,  the  effect  of  the  group  is  to  change 
Wi  into  it'2,  a  value  with  respect  to  which  the  groups  [13] •••[1  n]  are 
inoperative.     As  the  remaining  groups  are  inoperative  with  respect 
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to  tOu  and  as  the  initial  value  with  which  they  are  described  is  w^,  it 
is  impossible  that  they  should  finally  reproduce  Wi,  This  proves 
that  [12]  contains  an  even  number  of  loops,  and  that,  therefore,  it 
has  no  effect  upon  Wj.  Hence  the  description  of  [13]  begins  with 
the  value  Wi,  The  same  argument  as  that  just  used  shows  that  [13] 
must  contain  an  even  number  of  loops.  Assume  the  truth  of  the 
theorem  for  all  the  groups  up  to  [ik],  where  i  <  k.  We  can  prove 
by  induction  that  it  holds  for  [ix],  and  hence  for  all  the  following 
groups.  To  prove  that  it  holds  for  [ik]  describe  all  the  loops, 
beginning  with  the  first  loop  of  [ik]  and  with  initial  value  it\.  The 
final  value  must  be  w^.  If  possible,  let  the  number  of  loops  in  [ik] 
be  odd,  then  the  value  of  w  after  the  last  loop  of  the  group  is  tt\. 
The  remaining  groups  with  index  I,  namely  [t,  k+1],  [t.K-f  2],  •••,  [t»], 
are  inoperative  as  regards  w^,  and,  therefore,  at  the  end  of  these  the 
value  is  still  «;«.  From  thence  onwards  to  [?i  —  1,  n]  the  loops  are 
inoperative  as  regards  w^f  and  the  value  tVt  at  the  entrance  of  [12]  is 
different  fromw^.  Finally,  the  passage  over  the  groups  [12],  [13],  •••, 
up  to  [t,  k],  each  with  an  even  number  of  loops,  produces  no  effect 
upon  Wj,  That  is  to  say,  a  complete  circuit  changes  w^  into  ?/v 
This  is  impossible,  and  accordingly  [tx]  contains  an  even  number 
of  loops. 

B.  The  groups  may  be  placed  in  any  order  without  changing 
their  effects. 

For  the  whole  effect  of  any  group  on  a  root  is  nil,  since  it  con- 
tains an  even  number  of  loops ;  and  therefore  the  retreat  or  advance 
of  any  number  of  single  loops  over  a  whole  group  produces  no  effect 
upon  the  single  loops. 

From  this  point  onwards  we  assume  that  the  process  of  collecting 
the  P  loops  into  groups  has  been  completed.  At  all  stages  of  the 
process  it  is  possible  to  select  (w  — 1)  fundamental  loops,  but  a 
system  which  is  fundamental  at  one  stage  need  not  be  fundamental 
at  succeeding  stages. 

C.  Let  [ik]  be  a  group  in  which  both  i  and  k  are  greater  than  1. 
It  is  a  property  of  the  fundamental  loops  that  each  of  the  roots  ic, 
w^  is  connected  by  a  fundamental  loop  with  a  ic  of  lower  index. 
Call  this  loop  (di),  0<i,  Hence  the  group  [^t]  certainly  exists. 
Place  it  in  front  of  [ik]  and  let  the  last  of  its  loops  retreat  over  [ik]. 
This  produces  no  change  in  the  effect  of  either  the  loop  {6i)  or  the 
group  [i*c].  Next  let  the  group  [ik]  retreat  over  this  single  loop  (^t). 
Each  loop  of  [w]  changes  into  {Ok)  and  the  new  group  is  [^k].  The 
original  group  [^i]  is  restored  by  the  double  retreat,  but  instead  of 
the  sequence  [di]  [ik],  there  is  now  a  sequence  [dt]  [^k],  that  is,  the 
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index  4  of  one  group  has  been  lowered  to  $  without  any  accompany- 
ing change  in  the  other  groups.  The  process  can  be  continued  until 
each  group  has  an  index  1.  At  various  stages  of  the  process  it  may 
be  necessary  to  change  the  fundamental  loops. 

D,  If  a  group  contain  more  than  2  loops,  this  number  can  be 
diminished  by  the  addition  of  2  loops  to  another  group. 

This  can  be  proved  by  observing  that  the  retreat  of  2  loops  (ik) 
over  a  loop  (kX)  changes  the  order  (ik),  (ik),  (kX)  into  (kX),  (lA),  (lA). 
The  retreat  of  (kX)  over  the  pair  (iX),  (iX)  produces  no  effect. 
Thus,  by  retreats  of  loops,  the  arrangement  (ik)  (ik)  (ik)  (kA)  can  be 
changed  successively  into 

(tK)(KX)(iX)(iX),  (4k)(iX)(iX)(kX). 

Now  (ik)  (iX)  (iX)  can,  in  a  similar  way  (namely,  by  the  retreat 
of  (ik)  over  (iX)(iX)  followed  by  the  retreat  of  ((X)(tX)  over  (ik)  ), 
be  changed,  first  into  (iX)(4X)(ik),  and  next  into  (4ic)(kX)(kX)  ; 
hence  the  arrangement  {ik)  {ik)  {ik)  {k\)  can  be  replaced  by 

{lk){k\){k\){k\). 

The  table  indicates,  sufficiently,  the  successive  changes : 

IK  IK  IK  kX 

IK  kX  4X  4X 

IK  l\  i\  kX 

4X  4X  IK  k\ 

IK  k\  kX  kX 

It  is  a  consequence  of  the  properties  of  the  fundamental  loops 
that  it  is  always  possible  to  unite  any  two  loops  (4k),  (per)  by  a  chain 
of  groups  [t'c][KX][X/x]«««[por].  It  has  been  proved  that  two  loops 
can  be  removed  from  [4k]  and  added  to  [kX].  These,  in  turn,  can  be  re- 
moved from  [kX]  and  added  to  [Xft],  and  so  on.  Therefore  two  loops 
can  be  removed  from  a  group  which  contains  more  than  two,  and 
added  to  another.  "When  the  process  is  continued  sufficiently  long, 
the  groups  [13] [14] •••[In]  can  each  be  reduced  to  two  loops,  and 
then  [12]  contains  )3  -  2  {n-2)  loops,  or  2  {p -h  1)  loops  (§  128). 

We  have  proved  that  the  original  groups  [12][13]««^[7i  —  1,  n]  can 
be  replaced  by  (?i  — 1)  groups  [12][13]^««[ln].  The  same  method 
shows  that  they  can,  equally  well,  be  replaced  by  any  system  of 
(n  — 1)  groups  which  satisfy  the  condition  that  the  (n  — 1)  differ- 
ent loops,  entering  into  the  system,  are  capable  of  forming  a  fundar 
mental  system. 
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Example.    The  following  scheme  shows  the  process  for  a  system 
of  12  loops: 
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.  13  (24)*(14)  34  .  23  (14)  (23  .  24)  34  .  34 
(13) (12)     24  .  34  .  23  .  23  •  24  .  12  •  34  •  34 


.  12  (23 
.  12  .  12 
.  12  .  12 
.  12  .  12 
.  12  .  12 
.  12  .  12 


24  .  34  .  23  .  23 
13  (14)* (34)  13 
13  .  13     (14) (13 


13.  13 
13.  13 


13.  13 
12  (12)  (13  .  13 


24)  (12)  34  .  34 
13  .  14  .  34  .  34 
13)  14  .  34  .  34 
13  .  13  (14  .  14)  (34  .  34) 
13  (13)*(34  .  34)  14  .  14 
13  (14  .  14)* (13)  14  .  14 


13)  (13)  (14  .  14.  14)  14 
.  12  .  12  .  12  (12)  (13  .  13  .  13)  13  .  14  .  14 
.  12  .  12  .  12  .  12  .  12  .  12  .  13  •  13  •  14  .  14 


The  first  line  gives  the  original  order.  The  parentheses  signify 
that  the  loops  in  the  left-hand  parenthesis  retreat  over  those  in  tlie 
right-hand  parenthesis.  Ah  asterisk  denotes  an  advance.  From  the 
tenth  stage  on,  use  is  made  of  theorem  D  alone. 

This  system  of  loops  is  used  for  another  purpose  in  Clebsch  and 
Gordan's  Theorie  der  Abelschen  Functionen,  p.  100. 

References.  —  For  "Weierstrass's  treatment  of  the  algebraic  function,  the 
reader  is  referred  to  Biermann,  Analytische  Functionen.  Information  on  the 
subjects  discussed  in  this  chapter  will  also  be  found  in  Briot  and  Bouquet's 
Fonctions  Elliptiques,  Chrystal's  Algebra,  Clebscli's  Geometry,  Konigsberger's 
Elliptische  Functionen,  and  Salmon's  Higher  Plane  Curves. 

The  Algebraic  Function  has  been  treated  from  the  standpoint  of  the  Theory 
of  Numbers  by  Kronecker  (Crelle,  tt.  xci.,  xcii.),  Dedekind  and  Weber  (ib.  t. 
xcii.),  and  Henael  (Crelle,  t.  ciz.). 


CHAPTER  V. 

Integration. 

§  131.  The  theorems  of  this  chapter  will  relate  to  functions 
w^hich  are  one-valued  within  certain  regions  of  the  2-plane,  bounded 
by  simple  or  complex  contours.  A  region  with  a  complex  contour,  in 
the  finite  part  of  the  plane,  is  one  which  is  bounded  by  non-intersect- 
ing closed  curves  C,  Ci,  C^,  ••• ,  (7«,  where  C^  Cf,'",CK  lie  inside  Cand 
outside  one  another ;  a  region  with  a  complex  contour,  which  includes 
the  point  z  =  oo,  is  one  which  lies  outside  non-intersecting  curves 
Ci,  Ca,'",  Ck.  Unless  the  contrary  is  stated,  the  region  will  usually 
be  assumed  to  lie  in  the  finite  part  of  the  plane,  but  sufficient  direc- 
tions will  be  given  to  enable  the  student  to  deal  with  the  other  case. 

It  will  assist  the  reader  if  we  anticipate  some  of  the  results  of 
the  chapter,  and  give  here  a  brief  statement  of  the  behaviour  of  a 
function  in  the  n(4ghbourhood  of  its  singular  points,  omitting  all 
mention  of  the  more  unusual  cases,  which  arise  from  clusters  of 
singularities.  The  singular  points  are  either  places  near  which  the 
function  is  one-valued  or  places  near  which  it  is  many-valued.  If 
c  be  a  place  of  the  former  kind,  in  whose  neighbourhood  there  is  no 
other  singular  point,  the  function  can  be  expressed  in  the  form 

P(«-c) +  -?:!-  +  —?'—  +  ..., 
z  —  c      {z  —  cy 

where,  according  as  the  singular  point  c  is  a  pole  or  an  essential 
singularity,  the  series  of  negative  powers  of  2  —  c  does  or  does  not 
terminate.  If  c  be  a  place  of  the  latter  kind,  and  if  there  be  no  other 
singular  point  in  the  neighbourhood  of  c,  branches  of  the  function  will 
be  represented,  near  c,  by  one  or  more  sets  of  series  with  fractional 
exponents ;  and  c  is  said  to  be  a  branch-point  with  respect  to  these 
branches.  If  branches  of  the  function  be  represented,  near  c,  by  a 
set  of  series 

ai{z  —  c)<'i/''  -h  0,(2  —  cyt^'  -f-  a^{z  —  c)  V-  -f- ..., 
IGO 


INTEGRATION.  161 

where  ^i,  ^»  •••,  r  are  finite  integers  and  r  is  positive,  the  branch-point 
is  called  algebraic.  The  point  is  an  infinity  of  the  r  branches  when 
9i  is  negative.  In  the  expansions  at  oo ,  z  —  c  must  be  replaced 
by  l/z. 

Definitions.  If  a  function  be  one-valued  and  continuous,  and 
possess  a  derivative,  at  all  points  within  a  region  T,  it  is  said  to  be 
Momorphic  within  V. 

Such  a  function  can  have  no  singidar  points,  of  either  kind, 
vithin  r. 

If  a  function  be  holomorphic  within  r,  except  at  certain  poles, 
it  is  said  to  be  meromorphic  within  r. 

For  example,  sin  z  is  holomorphic  throughout  the  finite  part  of 
the  plane ;  tan  z  is  meromorphic  throughout  the  finite  part  of  the 
plane,  the  poles  being  the  zeros  of  cos  z. 

The  words  "holomorphic"  and  "meromorphic,"  introduced  by 
JBriot  and  Bouquet,  are  intended  to  suggest  that  the  functions  behave 
:3e8pectively  like  the  integral  polynomial  and  the  rational  fraction. 
IHalphen  proposed  that  the  terms  be  replaced  by  "  integral "  and 
•**  fractional."  Cauchy's  term  "synectic"  is  synonymous  with 
**  holomorphic." 

§  132.   Curvilinear  integrals. 

The  properties  of  integrals  of  a  real  variable,  taken  over  a 
curved  path,  are  required  as  preliminary  to  the  study  of  the  inte- 
gral of  a  function  of  z. 

For  our  immediate  purpose  they  may  be  stated  very  briefly :  — 

Let  U(x,  y)  be  a  continuous  function  of  two  real  variables,  and 
let  Zf  be  a  path  defined  by  the  equations  x=  <f>i{t)j  y  =  <i>,i(t).  We 
8upi>ose  that  ^i(0>  <fe(0  ^-re  continuous  functions  of  the  real  variable 
f,  such  that  t  increases  constantly  from  f,,  to  T,  as  the  point  (x,  y) 
describes  the  path  L  from  Zq  to  Z.  For  instance,  t  may  be  the  length 
of  the  arc  of  the  curve.  While  it  is  supposed  that  L  is  an  unbroken 
path  from  z^to  Z,  it  is  not  assumed  that  the  various  portions  of  the 
path  are  represented  by  arcs  of  one  and  the  same  curve.  That  is  to 
say,  while  ^i(0>  </>2(0  ^^^  ^^  ^®  continuous  along  L,  they  need  not 
be  represented  throughout  the  path  by  one  and  the  same  pair  of 
arithmetic  expressions.  We  may  assume,  accordingly,  that  ^/(0> 
^'(f)  are  subject  to  a  finite  number  of  discontinuities  of  finite 
amount. 

Suppose  (ab,  .Vo)  and  (X,  F)  to  be  the  terminal  points  Zq,  Z,  and 
let  {xjj  yi),  (jx^  y,),  •••,  («„«i,  y„-i)  be  intermediate  points  on  the 
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path  Lj  while  fi,  fj,  •••,  t^^i  are  the  corresponding  values  of  t.  Let  us 
construct  the  sum 

U{ii,  vi)  (^1  -  ^o)  +  17(4  172)  («2  -  a:0  +  -  +  U{$,,  vn)  (^-  ^-1), 

where  (fj,  i;i),  •••,  (f„,  i;,)  are  points  on  the  n  arcs  which  connect 
the  points  (x^,  yo)>  (^i>  yO?  •••>  (^>  ^)>  ^^^  n>  ^2,  •••,  r^  are  the 
corresponding  values  of  t  When  the  number  n  is  increased,  and 
each  arc  diminished  indefinitely,  this  sum  tends  to  a  definite  limit, 
whatever  be  the  mode  of  interpolation  of  the  points  {x^,  y^)  and 
(^jcj  17-c).     This  limit  is  the  same  as  that  of 

or  that  of  I7j</>i(r0,  Mri)U<l>i{to) -h€l(t,-^to)+  -.., 

where  |  c  |  vanishes  with  |  fi  —  ^  | .  This  limit,  by  the  properties  of 
ordinary  definite  integrals  of  a  single  real  variable  t, 

This  is  the  meaning  of  the  curvilinear  integral  I  Vdx.  Similarly, 
if  V{x,  y)  be  a  continuous  functioji  of  x,  y,  the  meaning  to  be 
attached  to   l  Vdy  is    j     F(<^i,  <^2)<^u'c^;  a,nd  generally  by   \UdV'\% 

J(*^    (IV 
I    U  —  dt,  where  U,  V  are  expressed  as  functions  of  t 
'0       ^^ 
by  means  of  the  equations  x=  0i(O»  y=  ^^^(O* 

The  conception  of  the  definite  integral  of  a  one-valued  function 
of  a  real  variable,  as  the  limit  of  the  sum  of  infinitely  many  ele- 
ments, is  capable  of  extension  to  functions  of  2.  Let  f{z)  be  a 
function  which  is  one-valued  and  continuous  along  a  path  L,  of 
finite  length  I,  which  leads  from  z^  to  Z\  and  let  Zj,  z.^^*^  z^__i  be 
intermediate  points  on  L. 

Further,  let  {1,  ^3^  •••,  {„  be  points  situated  on  the  arcs 

(«0J  ^li),  (^1,  Z.2)y  (2a,  2s),  .-.,  (2^_i,  Z). 

We  shall  prove  that  the  sum 

S/(^)  (2.^1-2,)  =/({0  (2i-2o)  -f /(^,)  (22  -  2O  + ...  4./(i.)  (Z-2„_0 

tends  towards  a  perfectly  determinate  limit,  when  the  number  n 
increases  indefinitely  and  each  interval  2^^j  —  2^  tends  to  zero.  This 
limit  will  be  called  the  integral  of  /(2)  with  regard  to  the  path  L 

from  Zq  to  Z,  and  will  be  written    j    f{z)dz.    That  the  absolute  value 
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of  the  integral  is  finite  is  evident  from  the  consideration  that  for 
all  values  of  n,  and  all  positions  of  Zi,  Zo,  •••,  2J„_i,  fu  {g?  •••;  {n> 

where  M  is  the  greatest  absolute  value  of  f(z)  upon  the  path  L. 
"Wlien  n  tends  to  oc,  the  coeflB^cient  of  3/  becomes  the  length  I  of  the 
path  L.  This  proves  that  the  absolute  value  of  the  definite  inte- 
gral is  finite.  To  show  that  the  sum  tends  to  a  limit,  let  us  write 
u  -f  iv  for  /(z)  and  x  -f  iy  for  z.     Thus  lim  2/({«)  (z  «+i  —  z^) 


=  lim  S [tt(f „  i7<)  4-  ivUkj  i7«)]  (ic«+i  —  a;^  +  «^^<+i  — yO 
=  I  (wdr  — vd</)  +  t  I  (udy  +  vdx), 

an  expression  whose  value  does  not  depend  upon  the  mode  of 
interpolation  of  «i,  z^  •••,  2;»_i,  fi,  •••,  {,. 

It  is  very  important  to  notice  that  the  limit  has  been  proved  to 
exist,  for  a  given  path  between  Zq  and  Z,  on  the  two  conditions  tliat 
f{z)  is*  one- valued  and  continuous  along  that  path.  If  f{z)  be  a 
many-valued  function,  one  of  its  values  must  be  selected  at  Zo,  and 
then  the  succession  of  values  along  the  path  from  z^  to  Z  is  com- 
pletely determined  by  the  principle  of  continuity,  provided  the  path 
does  not  traverse  a  singular  point  at  w^hich  the  selected  value 
becomes  discontinuous  or  equal  to  another  value. 

It  follows  from  the  definition  that,  for  one  and  the  same  path. 


Cf(zyiz  =  -  C"f{z)ciz, 

Jmq  Je 


since  the  element,  (2f«+i—  2«)/(C«),  of  the  first  integral  is  replaced  by 

I   /'(z)f?z  is  reducible 

to  real  curvilinear  integrals,  the  ordinary  processes  such  as  inte- 
gp:^tion  by  parts,  change  of  the  independent  variable,  and  so  on,  are 
still  applicable.  When  z  is  changed  to  a  new  variable  z\  the  path  L 
in  the  z-plane  must,  of  course,  be  replaced  by  the  corresponding 
path  V  in  the  z'-plane ;  z'  must  be  so  chosen  as  to  be  one-valued  and 
continuous  along  the  path  V. 

§  133.     The  problem   which  arises   is   to  find  the   effect  of  a 
change  of  path  from  Zq  to  Z  upon  the  value  of   I     f(z)dz.     Cauchy 

discovered,  in  this  connexion,  a  theorem  which  is  of  vital  impor- 
tance in  the  Theory  of  Functions. 
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Cauchtfa  Tlieorem.  If /(a)  and  its  derivative  /'(«)  be  one-valued 
and  continuous  on  the  boundary  of  and  within  a  region  T,  the  integral 
I  f{s)dz  taken  in  the  positive  direction  over  the  complete  boundary 
C  is  equal  to  0. 

For  simplicity  we  shall  postpone,  for  the  present,  the  examina- 
tion of  the  case  in  which  the  bounding  contour  is  complex. 

Many  proofs  have  been  given  of  this  fuudamental  theorem  in  the 
Theory  of  Functions.  The  one  which  we  shall  give  is  due  to  Goursat 
(Demonstration  du  Thfor&me  de  Cauchy.  Acta  Math.,  t  iv.,  p.  19"). 
This  proof  is  instructive  inasmuch  as  it  makes  direct  use  of  the 
property  of  monogenic  functions  that  the  value  of  the  derivative  of 
/(z)  at  J,  is  independent  of  the  path  along  which  z  approaches  z,.* 

Let  the  region  r,  with  a  simple  contour,  be  divided  by  two 
systems  of'  equidistant  lines,  parallel  to  two  rectangular  axes,  into 
a  network  of  small  regions.  The  interior  regions  are  squares  of 
area  A',  while  exterior  regions  ate  portiont  of  squares.    The  Integral 


Fig.  39 

j  f(z)dz  ia  equal  to  the  sum  of  the  integrals  taken  positively  over 
the  rim  of  each  region,  f^r  the  figure  shows  that  each  line  other  than 
C  is  traversed  twice,  in  opposite  directions,  with  the  same  value  of 
/(j).  We  shall  first  examine  the  value  of  an  integral  taken  round 
a  complete  square,  such  as  pgrs,  whose  contour  may  be  denoted  for 
shortness  by  G.  If  z.  be  any  point  inside  C„  we  have,  for  each  point 
of  C„ 

.  where  j  t  J  varies  along  C„  acquiring  a  maximum  value  c.. 

•  Wo  re>»rv*  fm  Chiptcr  VI.  s  proof  Ij  BlemiiDD  ot  ihe  gcnerallnil  Iheorem  wblcb  r«l»IM 
to  mulllpl;  conofcUd  (urfBcci.    Rlemino'i  proof  ha>  Juitly  become  cIehImI,  bql  It  I*  open  lo 
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Hence  Cf(z)dz=  i€(z  —  z,)(lz, 

because   i  dz  is  zero  from  the  definition  of  an  integral,  and  if 

2r  =  «,    Czdz  =  iCdt  =  0. 

Thus  the  absolute  value  of    I  f{z)dz 

^  f  t{z^z,)dz\<^u^U^2'^h 

<  4^2  ct (area  of  square) (A). 

We  next  examine  the  value  of  (  f{z)dZy  where  A  is  the  contour 

of  the  incomplete  square  Jdmn,     As  before,  let  z,  be  a  point  inside  Di, 

then  I  f{z)dz  =  I  €(2  —  z^)dZj 

but  I  r«(2  -  2?0da;  I  <  ^ V2j^  I  ^« 

<  CtJ^V2  J  perimeter  of  complete  square  +  arc  kl\ 

<  C4V2J4  •  area  of  complete  square} 

4-  €c/iV2  .  (length  of  arc  kl) (B). 

The  result  of  adding  up  all  the  right-hand  sides  of  the  set  of 
inequalities  A  and  B  is  an  arbitrarily  small  quantity,  for  the  sum  is 

<  /aV2{4  sum  of  all  the  complete  squares  d,  A 
4- (the  length  of  C)h\, 

when  fk  is  the  greatest  of  the  quantities  c^.     But,  if  /jt  become  arbi- 
trarily small  with  A,  this  expression  vanishes  in  the  limit.     Hence 

jj(z)dz  =  0. 

To  complete  the  proof,  it  must  be  shown  that  a  quantity  h  can 
always  be  found  such  that  /jt<an  arbitrai-ily  assigned  small  quantity  -q. 
By  supposition /(«)  and/' (2)  are  one-valued  and  continuous  within 
r  and  upon  C;  hence  a  positive  number  \  can  be  found  such  that 

provided  1  { |  ^  X.     Now  if  z  be  within  a  small  square,  and  2;  -f  {  be 
on  the  perimeter,  the  maximum  value  of  |  f  |  is  /i V2.     Therefore  if 

h  be  taken  <  -^,  the  absolute  values  of  the  expressions  t  will  all  be 

V2 
less  than  ri,  which  completes  the  proof. 
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§  134.  Cauchy's  theorem  can  be  stated  in  the  following  form : 
If  a  path  Li  from  ^o  to  Zi  can  be  deformed  continuously  into  a  path 
Li  from  Zq  to  Zi,  without  passing  over  any  singular  point  of  f{z)  in  the 

process,  the  integral    I    ^f(z)dz  is  the  same  for  both  paths. 

For  let  Li,  L^  be  represented  by  z^fLZ^  and  zjbz^  and  let  /(r©,  a,  z^), 
I(zo,  b,  Zi)  stand  for  the  integral   I    ^f{z)dz  with  regard  to  these  two 

paths.     We  have 

and  I{z^  by  z^)  =  —  I(Zo,  6,  z^); 

therefore  /(2b>  «?  ^i)  =  A^o>  ^  2;,). 

This  result,  which  is  of  fundamental  importance,  permits  the 
reduction  of  any  path  from  Zo  to  Zi  to  a  path  composed  of  loops 
issuing  from  Zq,  and  of  some  standard  path  from  Zq  to  z^. 

Theorem,  Let  g{z)  be  holomorphic  within  a  region  T  bounded 
by  a  simple  contour,  and  let  the  path  of  integration  lie  entirely 

g(z)dz,  y(Zi)  is  a  holomorphic  function 

which  has  g{Zi)  for  its  derivative  throughout  the  region  r. 

In  the  first  place  y(Zi)  is  one-valued,  for  its  value  is  independent 
of  the  path  from  Zq  to  2,,  so  long  as  the  path  lies  in  F.  Let  Zi-^-h 
be  a  point  near  z,  and  let  the  path  (Zq,  Zi,  z^  -f  h)  lie  entirely  within 
r.     Then 

g{z)dz-  I     g{z)dz==  1       g(z)dz. 

To  determine  the  value  of   I        g(z)dz,  take  for  the  path  (Zi  to 

2j  -t-  /*)  the  join  of  the  two  points.  This  can  be  done  because  the 
value  of  tlie  integral  is  the  same  for  all  paths  in  F  which  connect 
Zi  and  «i  -f  /t.  If  the  point  Zi  +  h  approach  z^,  the  element  of  the 
integral  is  (g(zi)  +  €)dZy  where  |  c  |  tends  to  zero  with  |  h  |,  and  the 
integral  itself  takes  the  form 

g  (Zi)  dz  +  I        cdz  =  hg  (z^)  -f  I        cdz. 

But  the  absolute  value  of  an  integral  is  less  than  the  sum  of  the 
absolute   values   of  the   elements   of  the   integral;    therefore  the 

I        cdz  is  less  than  1 17 1 1  A  | ,  where  1 17 1  is  the 

greatest  value  of  |  c  |  on  the  straight  line    (z^  to  Zj-fA).     Hence, 
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vhere  { 7,  |  tends  to  zero  with  |/tj.     This  proves  that  |  g{z)dz  is 

a  holomorphic  function  of  z  within  r,  for  it  is  one-valued,  continuous, 
and  possesses  a  first  derivative  g(z). 

§  135.  Cauchy's  theorem  can  be  extended  to  functions  which 
are    holomorphic    within   a  region  ^ — — - 

bounded  hy  more  than  one  closed 
contour.*  For  simplicity,  we  shall 
consider  a  region  bounded  by  only 
two  rims ;  but  the  argument  is 
general.  In  the  figure,  the  shaded 
region  is  bounded  by  two  contours 
abc,  a'b'c'.  Let  g{z)  be  a  function 
which  is  holomorphic  within  the 
shaded  region,  and  let  the  contours 
be  joined  by  a  cut  aa'.    Because  the 

simple  contour  abcaa'b'c'a'a  bounds  a  region,  we  have,  by  Cauchy's 
theorem, 

/(a,  6,  c,  a)  +  /(a,  a')  +  /(a',  6',  c',  a')  +  7(a',  n)  =  0; 
and  because  the  function  g(z)   is  holomorphic  within  the  shaded 
K^on 

Iia,a')  =  -Iia',a). 

Hence  I(a,  b,  c,  a)  +  i(a',  b',  c',  a')  =  0. 

The  contours  dbca,  a'b'c'a'  are  both  described  posilivety  in  the 
direction  of  the  arrows,  tor  the  moving  points  have  the  shaded  region 
to  the  left  in  both  cases.  As  examples  of  functions  holomorphic 
within  a  region  with  two  rims,  we  may  instance 


and  either  branch  of  -V (z ~ a,){z  —  a^),  where  a„  a„  lie  inside  a 
In  a  similar  manner  it  is  easy  to  establish  the  general  theorem : 
Theorem.  If  g(z)  be  holomoqihic  within  a  region  r,  bounded 
externally  by  C,  and  internally  by  d,  6'j,  ■■■,  0„  the  sum  of  the  inte- 
grals ig(z)dz,  taken  over  all  these  contours,  in  the  positive  direc- 
tion with  regard  to  the  region  bounded  by  them,  is  equal  to  zero, 
or  fgiz)dz  +  fj,{z)dz+.:  +£g(_z)<h=0, 

where  the  integrals  are  taken  in  the  directions  of  the  arrows. 
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Fig,  41 
ceivable  cases :  — 


Corollary.     (  gr  (z)  rfa;  =  2*  C  g{si)  d^, 

Jo  1    Jck 

when  the  arrows  are  all  drawn  in  the 
same  direction. 

§  136.   When  (7»  encloses  no  singular 
point,    I  ^(2)c/2r  =  0.     Suppose  that  (7« 

encloses  one  and  only  one  singular  point, 
Cc.  If  the  function  gr(2;)  be  a  branch  of 
a  many-valued  function,  and  if  «  be  con- 
fined to  the  region  r,  there  are  four  con- 


(i.)  c^  is  a  branch-point  of  the  many- valued  function,  which  is 
operative  with  regard  to  g(z)> 

(ii.)  c«  is  a  branch-point  which  is  inoperative  with  regard  to  ^(z). 

(iii.)  c«  is  a  pole. 

(iv.)  Ct  is  an  essential  singularity. 

The  hypotheses  (i.)  and  (ii.)  must  be  rejected.  In  the  former 
case  g{z)  would  change  its  value  after  a  description  of  C«,  and  would 
not  be  holomorphic  in  F ;  while,  in  the  latter  case,  c«  is  not  a  singu- 
lar point  of  the  branch  g(z)^  In  cases  (iii.)>  (iv.),  j  g'(2)d«may  or 
may  not  be  zero.     The  following  theorem  supplies  a  test :  — 

Theorem.  The  integral  of  any  function  /(«),  taken  round  a  circle 
whose  radius  is  p  and  centre  c,  vanishes  with  p  if 

lim  (2  -  c)f{z)  =  0. 

K=C 

Let  us  in  future  denote  by  (  c)  a  circle  with  centre  c,  so  small  as 
to  include  no  singular  point  other  than  c.  Let  p.  be  the  maximum 
absolute  value  of  {z  —  c)f{z)  on  such  a  circle,  whose  radius  is  p. 


and 


Then  2;  — c  =  pe»^   dz=ipe^^de, 

Cf(z)(lz=  f(z-c)f(z).ide. 

Therefore  I  Cfiz)dz  I  <  CpdO  <  27r/ji, 

I  Jie)  I         J(c) 

lim  Cj{z)dz  <  lim  2  tt/ji  =  0. 
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Similarly,  the  limit  when  p  =  oo  of   j    f{z)dz,  where  the  path  of 

integration  is  a  circle  C,  with  centre  0,  so  large  as  to  include  all 
singular  points  in  the  finite  part  of  the  plane,  is  zero  when 

lim  zf(z)  =  0. 


On  the  sphere  the  circle  (7  is  a  small  circle  enclosing  the  point  oo  . 
These  theorems  remain  true  when  the  complete  perimeters  of 
the  circles  are  replaced  by  arcs. 


§  137.     The  integral   f-^ 

•/gZ  


dz 

— • 

c 


Let  the  contour  C  contain  c.     The  function  is  not  holo- 

z  —  c 

morphic  within  C,  and  consequently  Cauchy's  theorem  is  not  immedi- 
ately applicable.     Draw  a  circle  (c)  of  radius  p.     Within  the  region 

"bounded  by  Cand  (c),  is  holomorphic,  and  therefore 

z  —  c 

Cdz/{z-c)=f  dz/{z-c), 

^here  the  integrals  are  taken  in  the  same  directions. 
Write  2?  —  c  =  p^ ;  then 

f  dzl(Z'-c)=  r'ide  =  2Tri. 

J(e)  Jo 

Therefore  j   dz/{Z'-c)  =  2Tri. 

The  contour  C  divides  the  sphere  into  two  parts  T  and  T\  Let  c 
he  in  r.  If  Cbe  described  positively  with  regard  to  r,  it  is  described 
negatively  with  regard  to  F'.     The  integral  with  regard  to  V  is  not 

zero  although  is  holomorphic  in  V,     The   reason  is   that  V 

contains  the  point  x  at  which  lim =  1  :^  0.*     The  value  of  the 

z  —  c 

integral  taken  positively  round  F'  is  of  course  equal  to  the  integral 

taken  negatively  round  F,  or  =  —  2  wL 

The  remark  is  made  lest  the  student  should  suppose  that  there 

is  a  peculiar  virtue  in  those  singular  points  of  an  integral  which  lie 

inside  a  contour.     The  contour  C  merely  divides  the  critical  points 

*  Generally  in  considering  J {/rfK  where  U  and  rare  functions  of  z,  we  must  attend  to  the 
•ingalar  point*  of  Fas  much  as  to  those  of  U,  in  accordance  with  the  equation  Ud  T-f  VdU=d{  U  V)» 
The  two  Mta  form  the  tingular  points  of  the  integrcU. 


^ 
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into  two  sets,  lying  in  T  and  V ;  the  value  of  the  integral  along  C 
depends  on  the  values  of  the  integrals  round  eitJier  set  of  singular 
points,  and  in  the  problem  of  determining  its  value  we  choose  the 
more  convenient  set ;  and  the  advantage  of  the  region  which  does 
not  contain  2;  =  oo  is  that  the  singular  points  of  the  integral  are  the 
same  as  those  of  the  function. 

Example.     Determine  the  value  of  i  zdz/(z^a){Z'-'b)  along 

any  given  simple  contour,  from  the  consideration  of  the  singular 
points  of  the  integral  which  lie  inside,  or  outside,  the  contour. 

When  n  is  an  integer  >  1,   )  dz/{z  —  c)*  =  0,  though 

lim  (2  -  c)f{z)  =jfc  0. 

This  instance  shows  that  the  condition  of  the  preceding  paragraph, 
though  sufficient  for  the  vanishing  of    j  f{z)dz,  is  not  necessary. 

More  generally   I  g'{z)dz  =  0,  where  C  is  any  contour  lying  in  a 

taken  from 

z  —  c 

any  initial  point  a  along  a  given  path  to  a  point  b,  be  equal  to  J,  we 
can,  by  making  z  turn  n  times  round  c,  give  to  the  integral  at  b  the 
value  /-f  27i7rt ;  that  is,  the  integral  has  at  b  infinitely  many  values 

all  congruent  to  the  modulus 
2in.  If,  however,  we  draw 
any  line  from  c  to  00  and  re- 
gard this  as  a  barrier  which 

?+ z  must  not  cross,  the  value 

0        1         2^  *      of  the  integral  is  fully  deter- 

^'S'  ^^  mined  when  the  value  at  any 

point  is  given.     For  instance  let  c  =  1,  and  let  the  barrier  lie  along 

the  real  axis.     Let  the  value  of  the  integral  at  2+  be  0 ;  then  the 

J'*'    dz 
— —  =  log  I  2  —  1 1  +  iOo,  log  denoting  the 
2+2  —  1 

real  logarithm,  and  Oq  the  acute  angle  21  z.     Compare  §  106. 

§  138.  An  examffple  of  Caiichy's  treatment  of  the  integral  of  a 
many-valued  function. 

Though  the  subject  of  the  integral  of  a  many-valued  function 
will  be  treated  in  detail  later  by  the  help  of  liiemann  surfaces, 
it  seems  advisable  to  give  an  illustration  of  the  way  in  which, 
when  by  means  of  loops  such  a  function  has  been  rendered  one- 
valued,  Cauchy's  theorem  may  be  used. 


INTEGRATION. 


171 


Let  us  consider  a  branch  of  the  two-valued  function  defined  by 
tc*=  1/(1  —  2*).  The  points  ±  1  are  both  branch-points  and  infini- 
ties. Let  Wi  be  that  branch 
which  =  1,  when  z  =  0.  As  z 
moves  along  Op  in  the  direction 
of  the  arrow,  Wi  remains  posi-  0 
tive.  After  the  description  of 
the  small  circle  2>^r,  its  value  Fig,  43 

at  r  is  —  1/ j  Vl  —  ^\,  and 
along  1-0  the  value  is  different  from  that  along  Op.  Within  the 
region  bounded  by  C  and  jyqr  the  branch  tVi  is  not  holomorphic,  and 
we  are  not  justified  in  saying  that  v -^v*-^^F^  ) 


JtCidz=:  j    Widz. 


Hence 


Within  the  region  bounded  by  the  simi)le  rim  Oo^OrgpO,  w^  is  holo- 
morphic ;  for  Or  must  now  be  regarded  as  distinct  from  Op,  and  a 
complete  circuit  round  1  is  prevented  by  the  barrier  L. 

7(0,  a,  6,  0)  =  7(0,  p,  q,  r,  0) 

0    Vl~2'  •^•'   ^^1-^' 

=  2f-^  +  7a;,g,r) 

Jo   Vl  -  2- 
=  TT  4-  0  =  TT, 

i-«      dx 


since 


and 


im  I 

5=0  %/o 


lim 

6=0 


TT 


I  —=:^=  along  pqr  = 


0 


in  the  limit,  owing  to  the  fact  that 


lim  (2  —  1)  •  — =^=r 

-1  ^         vn^^ 


=  0. 


More  generally,  if  Ci,  Cg,  •••,  c„  be  those  branch-points  of  f(z) 
which  are  situated  within  a  closed  curve  C,  and  if  there  be  no  crit- 
ical point  in  the  region  T  contained  between  C  and  the  small  circles 
round  Ci,  Cj,  •••,  c„,  a  branch  of  the  function  f(z)  need  not  be  one- 
valued  in  the  region  T,  but  must  be  one-valued  within  the  region 
bounded  by  the  single  rim,  composed  of  C  and  the  71  loops  from  a 
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point  of  C  to  the  branch-points.  But,  if  m  poles  d^d^  •••>  ^i»  be 
contained  within  r,  (  f{z)dz  —  [the  sum  of  the  integrals  taken  posi- 
tively  over  the  n  loops  to  the  branch-points]  =  2  (     f(z)dz. 

It  is  interesting  to  observe  the  way  in  which  Cauchy's  theorem 

—         .    Any  path 

from  0  to  2?  can  be  contracted,  without  passing  over  any  singular  point 
of  1/Vl  —  z%  into  a  path  formed  by  single  or  repeated  descriptions  of 
loops  from  0  to  1,  —1  and  of  a  definitely  chosen  line  from  0  to  z,  as 
for  instance  the  join  of  the  two  points.  Let  u,  —  w  be  the  values  of 
the  integral  along  this  latter  line  when  the  initial  values  are  Wi,  —  tCj. 
A  single  positive  description  of  the  loop  to  1  changes  Wi  into  —  tCi, 

and  the  corresponding  value  of  the  integral  j  Widz  is  tt  —  u.  A  de- 
scription of  the  loop  to  1,  followed  by  a  description  of  the  loop  to  —1, 
is  equivalent  to  a  description  of  the  first  loop  with  the  value  Wi  and 
of  the  second  with  the  value  —  w^  the  final  value  being  Wi,  and  there- 
fore the  corresponding  patli  from  0  to  2;  with  initial  value  Wi  leads  to 
the  value  27r  -f  w  of  the  integral.      By  a  consideration  of  all  possible 

combinations  of  the  loops,  it  is  easy  to  see  that  |   dz/^1  —  2^  has 

infinitely  many  values,  which  are  all  included  in  the  formulae 

W  -f  2  7i7r,    TT  —  w  -f  2  ?l7r, 

where  7i  is  any  integer,  positive  or  negative.  The  resulting  theorems 
in  Trigonometry  are 

^  sin  (w  +  2  nir)  =  sin  m, 
(  sin  (tt  —  u  -f  2  rnr)  =  sin  u. 

A  similar  process  of  reasoning  would  establish  the  double  perio- 
dicity of  the  function  z  =  snw,  defined  by  the  equation 


C  dz 

Jo  vr  -  z^'i-  k'z^  ' 


but  we  shall  consider  the  elliptic  functions  (chapter  vii.)  when  the 
general  theory  of  i)eriodicity  has  been  given  in  the  chapter  on 
Riemann  surfaces.  We  refer  the  reader  who  wishes  for  further 
information  on  Cauchy's  Theory  of  Periodicity  to  the  great  trea- 
tise of  Briot  and  Bouquet,  Theorie  des  Functions  Elliptiques ;  to 
Clebsch  and  Gordan,  Abelsche  Functionen,  ch.  iv. ;  and  to  Jordan's 
Cours  d' Analyse,  t.  ii. 
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§  139.     A  second  theorem  of  Cauchy's. 

Let  g{z)  be  holomorphic  within  and  on  the  boundary  of  a  region 
r,  bounded  by  a  simple  contour  C,  and  let  t  be  any  point  within  the 
region.  The  function  g{z)/{z--t)  becomes  infinite  when  z  —  L  The 
function  g{z)/{z  —  t)  is  holomorphic  in  the  region  bounded  by  C  and 


(0.     Hence  rg{z)dz  ^  f  9(z)dz^ 

Jc  Z  —  t         Jit)    z—t 


Now,  since  g{z)  has  a  derivative  within  r,  \g{z)  —  g{t)\/{z  —  t) 
has  a  finite  and  determinate  limit  when  2  =  f,  and  therefore  is  a 
holomorphic  function  throughout  r.     Cauchy's  theorem  gives 

Jit)         z  —  t 

»/(«)     2  — C  J[t)Z  —  t 

Cauchy's  integral  for  g{t)  is  — .  fSl?!^. 

2  7rt»/c   z  —  t 

From  this  result  can  be  deduced  expressions  for  the  successive 
derivatives.  By  subtraction,  and  after  division  by  A^,  there  results 
from  the  two  formulae    . 

^^  ^      2inJcz-t'  -^^  ^      2iTiJcz-t-M' 

the  third  formula  ^'(n=J_  fll?!^ 

But,  everywhere  on  C,  z  —  t  differs  from  0;  therefore  g(t)  has  a 
single  first  derivative,  and  this  derivative  is  holomorphic  throughout 
r.  g'(t)  has,  in  turn,  a  holomorphic  first  derivative  g'\t)^  and  so 
on.  Hence  when  a  function  is  holomorphic  in  the  region  r,  all  its 
derivatives  are  holomorphic  in  the  same  region. 

§  140.  Taylor's  theorem.  Let  g{z)  be  holomorphic  in  and  on  a  circle 
C\  and  let  c  be  the  centre  of  the  circle,  c  -f  f  any  inside  point.  We 
have 

ZttI^qZ  —  C  —  t 

(«-c)"+>(2-C-0  )  ' 
^  I  9i  2 
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where 


Now 


Let 


1     C  V^^ 


"'-2,r'    '      Je|(z-c)-+'(2-C- 


d$. 


JL(£> 


{z  -  c)'-^\z  -  c  -  t) 
on  C;  hence 


take  its  maximum  value  at  the  point  { 


C-c 


•+1 


9(0 


C-c  —  t 


Since 


t 


C-c 


<ly\R^\  diminishes  as  n  increases,  and,  when  n  is 


chosen  sufficiently  great,  can  be  made  less  than  any  assignable 
quantity.    Thus  Taylor's  theorem 

is  established. 

When  the  region  r  includes  0,  we  have,  putting  c  =  0,  Maclaurin's 

theorem,  namely,  g{t)  =  (7(0)  +  tg'(O)  +  ^/j'\0)  -f  ....   As  this  result 

expresses  that  every  function  g(z),  which  is  holomorphic  within  a 
region  which  includes  0,  is  expansible  as  an  integral  series,  it  forms 
a  bridge  between  the  theories  of  Cauchy  and  Weierstrass. 

These  important  extensions  of  Taylor's  and  Maclaurin's  theo- 
rems to  the  field  of  the  comj>lex  variable  were  due  to  Cauchy 
(Mt^moiro  sur  le  Calcul  des  residus  et  le  Calcul  des  limites,  Turin, 
1831.     See  also  the  Comi)tes  liendiis,  1846). 

When  we  speak,  in  wluit  follows,  of  the  whole  z-plane,  we  shall 
imply  that  z  =  x  is  inclu(kMl,  whereas,  when  we  speak  of  the  finite 
part  of  tlie  i)Lme,  we  shall  exclude  z  =  x,  by  drawing  on  the  sphere 
an  infinitely  small  circle  round  the  point. 

Theonm.    It   is  impossible   to   find  a  function  g{z),  which  is 
holomorphic  over  the  whole  i)lane,  and  not  a  constant. 
For  if  it  were  possible,  we  should  have 

finite  for  every  point  z  on  the  plane.  Let  O  be  the  greatest  value 
which  I  g{z)  can  take.  By  the  theorem  of  §  96,  the  absolute  value 
of  the  coefficient  of  «"<  0/R'',  where  i?(>  1 2;  |  ),  can  be  made  as  great 
as  we  please.  That  is,  the  absolute  value  of  a  constant  coefficient 
is  less  than  a  quantity  which  can  be  made  arbitrarily  small.     Such 
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a  constant  coefficient  must  be  zero.  In  this  way  it  can  be  proved 
that  if  (?  be  finite,  all  the  terms,  except  the  first,  in  Maclaurin's 
expansion  for  g{i)  vanish.  This  important  theorem  (due  to  Liou- 
ville),  shows  that  if  a  function  g(x)  be  holomorphic  throughout  the 
finite  part  of  the  plane,  and  also  at  ec,  it  must  be  constant.  A 
function  g{z),  which  is  holomorphic  over  the  finite  part  of  the  plane, 
is  of  course  no  exception.  Its  property  is  that  it  has  no  infinity 
at  ajinite  distance  from  0. 


§  141.  LaurenCs  Theorem.  Let  g{z)  be  holomorphic  in  the  ring 
bounded  by  two  concentric  circles 
C,  C",  with  eentre  c;  and  let 
c  +  (  be  any  point  in  the  ring. 
Laurent's  theorem  states  that  g(c-\-t) 
can  be  expanded  in  a  convergent 
series  of  the  form  2«»("-  Describe 
a  small  circle  C"  with  centre  c 
Then  ___ 

or,  since  ^(z)  is  holomorphic  in  the 

shaded  region,  ^'^-  *^ 


where  the  integration  is  performed  in  the  s 
the  circle  C',\z  —  c\>i, 


e  of  the  arrows.     On 


and  s^.  r  -2-('^^"-  =  a,  +  a,t  +  a^  +  -  +a.r  +  B„ 

2-nJtrs  —  c  —  t 

where 

2TrtV<J  {r-c)'+'  "      2irlV(r(j:-c)"+'{s-C-() 

Now  it  can  be  proved  precisely  as  in  S  140,  that  the  limit  of  R^, 
vhen  nsoe,  is  zero. 
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Again,  on  the  circle  C\  |  <  |  >  | «  —  c|, 


-fz — r-|. 


and 
where 


2  irlJo"  2  7ri»/<7'*    t''^*  (c  -h  ^  —  2 


«+i 


but     |i?,i<  1 .  1   r  !^)-LiA^^ 


n+l 


dO 


therefore,  since 


Hence 


t-c 


f-c 


n+l 


g(0 


c  +  <-{ 


,  where  i  is  some  point  on  C" ; 


<  1,     lira  iJ,  =  0. 

n=ao 


—CO 


It  is  clear  that  this  formula  is  not  proved  for  the  case  when 
c  +  ^  is  on  the  boundary  of  a  ring-shaped  domain  within  which  g{z) 
is  holomorphic.  The  coefficients  of  the  various  powers  of  t  are 
integrals  which  extend  over  C"  and  C",  but  they  might  equally 
well  be  taken  over  concentric  circles  D\  D"  which  lie  within  the 
former  ring  and  still  include  the  point  c  -f  ^ 

§  142.     Integration  and  differentiation  of  infinite  series, 

If/(2)  =  2/^(2;)  be  a  uniformly  convergent  series  within  a  region 
•1 
r,  and  if  the  path  of  integration  L  lie  within  r,  then 

»6  00    /•& 


For  let 


jl  f(z)dz  =  ^£  f^(z)dz. 


/(2)  =/i(2)  +/a(2)  +•••+/„  (2)  +  /».(«) ; 


then,  however  small  <  may  be,  it  will  always  be  possible  to  choose  n 
so  that  throughout  the  path  L  \  p,(z)  '<  <■     If  n  be  so  chosen, 

Cf(z)dz  =  2  f /„(«)d«  +  r'p,(«)cfe, 

«/a  1  a/a  «/ a 

but    I  r'p«  («)cfi!  I  <  f  I  Pn(»)  \[dz\<  r«  I  c?2  I  <  ((length  of  L). 

ft/a  I        ft/ a  ft/ a 
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Hence,  when  n  tends  to  oo,   j   p^(z)dz  tends  to  zero,  and 

An  immediate  deduction  can  be  made :  — 

If  <^(«)  =  <^i(2)  +  <^(2J)  +  <^3(2)  +  - 

be  convergent  within  a  certain  region,  and  if 

be  uniformly  convergent  within  the  same  region,  then 

That  Laurent's  series  is  unique  can  be  shown  readily  by  the  use 
of  the  above  theorem  on  integration.     For  if 


we  must  have 


g(c+t)=^iaj^=::'iajr, 

—  00  -ao 


■2(aj-ajr  =  0. 


Divide  by  r^\  and  integrate  along  any  circle,  centre  c,  which 

lies  within  the  ring.     The  integral    j  ^"""^ctt  is  zero,  except  when 

Jdt 
—  =  27r£.    Hence,  2iri(a,'—  a«)  =0, 

and  aj  =  a^  whatever  integer  71  may  be. 
Laurent's  expansion  consists  of  two  parts, 

and  a_iH  -f  a_jt'^  -f  a_3<~'-f  •••. 

The  former  has  a  circle  of  convergence  (7,  and  is  convergent  for 
every  point  within  that  circle.     In  the  latter  put  ^"*  =  t  ;  the  series 

is  convergent  for  all  points  within  the  ring  C,  C" ;  that  is, 

a_iT  4-  ci-2'r^  +  «-3T^  4-  ••• 

is  convergent  for  values  t  which  arise  from  points  near  C.  But  if 
the  series  be  convergent  for  these  values  of  t,  it  is  also  convergent 
for  all  values  of  r  with  smaller  absolute  values,  that  is,  for  all  points 
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t  outside  C",    Thus  the  two  parts  of  Laurent's  expansion  have 

different  domains  of  convergence,  namely,  the  region  inside  C"  and 

the  region  outside  C".    The  region  common  to  these  two  domains  is 

the  ring. 

Laurent's  theorem  shows  that  in  the  neighbourhood  of  an  isolated 

singular  point  c,  a  one-valued  function  f(z)  consists  of  two  parts ;  an 

1 

integral  series  in  «  —  c  and  an  integral  series  in For  z  may 

z  —  c 

be  taken  nearer  to  c  than  the  nearest  of  the  other  singular  points, 
and  circles  (7,  C",  with  centre  c,  can  be  so  drawn  as  to  include  z  and 
no  singular  points ;  in  other  words  there  is  a  ring  round  c  which  con- 
tains z,  and  v/ithin  which  f{z)  is  holomorphic.  Writing  z  =  c  -f  f,  we 
may  apply  Laurent's  expansion.  The  larger  circle  C  must  stop 
short  of  the.  nearest  of  the  other  singular  points. 


Functions  of  Several  Variables. 

§  143.  Let  ^(«i,  z^)  be  a  function  of  two  independent  variables, 
which  is  holomorphic  when  z,,  Zj  are  confined  to  regions  Fj,  T, 
bounded  by  contours  Ci,  C^.     If  c,,  Cj  lie  within  these  regions,  we  have 

Zin%/c^     Zi  —  Ci 

J  Vl  %/c^       Z^  —  Cj 

and  therefore  ^-LY  f  C  J>A^)^^  =  ^(e,  e,). 

\2  mj  Jc^Jc^  (Zi  —  Ci)  {z^  —  C2) 

More  generally,  if 

Wi"*  2  TTi  Jc^  {Zx  —  C,)"l+^ 

and  8^-^"«j>  ^Tii!  7?g!  r    r ^Zy.^,)dzydz^__ 

5ci"i8c2".      (2  TTi )  Vq  Jc,  (zi  -  c)  "^-^H^a  -  c,)  "s^^ ' 

This  expression  for  -—^^  shows  that  the  order  of  dififerentia- 
tion  is  indifferent,  and  also  that  each  partial  derivative  of  ^{z^,  z^  is 
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holomorphic  throughout  the  regions  Fi,  F,.     By  an  easy  extension 
of  the  method  of  proof  used  in  finding  Taylor's  expansion,  we  have 

(2  iriyJctJc^  {Zi  —  Ci  —  ti)  («2  —  Cj  —  ^2) 


Sc. 


2 


§  144.  Some  general  theorems  on  holomorphic  and  meromoi^hic 
functions, 

A  function  g{z)  which  is  holomorphic  in  a  region  F  and  con- 
stant along  a  curve  of  finite  length,  lying  in  the  region,  is  constant 
throughout  F,  however  small  the  length  may  be. 

This  follows  at  once  from  §  86  and  §  140. 

Hence  it  results  that  two  functions  which  are  holomorphic  in  F 
and  are  equal  for  infinitely  many  points  of  F,  are  equal  throughout  F. 

This  theorem  marks  off  Cauchy's  monogenic  function  (Weierstrass's  analytic 
function)  from  the  function  used  by  Dirichlet.  In  the  historical  account  of  the 
growth  of  the  present  views  on  the  nature  of  functions,  we  showed  that,  adopt- 
ing Dirichlet's  definition,  no  connexion  need  exist  between  the  values  of  a 
function  for  different  values  of  the  variable.  The  monogenic  function  u  +  iv  of 
z  is  not  so  general,  for  it  is  fettered  by  the  differential  equations 

8x         dy^   dy  5x* 

but  the  reader  must  not  suppose  that  these  restrictions  interfere  with  the  use- 
fulness of  the  Theory  of  Functions.  Without  them  u  +  iv  would  cease  to 
possess  a  definite  differential  quotient,  and  fundamental  results,  such  as  the 
expansion  by  Taylor's  theorem,  Cauchy's  theorem,  etc.,  would  fall  to  the 
ground. 

By  §  87,  a  holomorphic  function  g{z),  which  vanishes  when  z  =  c 
and  is  not  identically  zero,  is,  near  c,  of  the  form  Pf^{z  —  c)  ;  that  is, 
it  is  equal  to  («  — c)*x  (a  holomorphic  function  which. does  not 
vanish  at  c).  The  integer  m  is  called  the  order  of  multiplicity,  or 
simply  the  order,  of  the  zero  c. 

Differentiation  shows  that 

g'{z)  =  P^,,(z  -  c),   g'\z)  =  P^_,(z - c), 

and  so  on.  Since  a  region  containing  c  can  be  assigned  whose  area 
is  not  infinitely  small,  within  which  there  is  no  zero  of  g{z)/(z  —  c)*, 
it  fallows  that  the  number  of  zeros  oi  g{z)f  which  lie  in  F,  is  finite 
if  F  lie  in  the  finite  part  of  the  plane. 
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Next  let  us  consider  a  function  h(z)y  meromorphic  in  r.  Let  c 
be  a  pole ;  then  by  deiinition  there  is  a  positive  integer  m,  such  that 
(z  — c)"*A(«)  is  holomorphic  near  c;  therefore 

A(«)  =  (z-c)-Po(^-c), 

and  1/h  (z)  =  («  -  c)  *Po'  («  -  o) ,  ^ 

and  c  is  a  zero  of  l/h{z),  of  the  order  m. 

Since  there  is  a  region  containing  c,  of  area  not  infinitely  small, 
within  which  Pq{z  —  c)  is  not  zero  and  is  not  oo,  it  follows  that  the 
number  of  poles  of  1i(z)  which  lie  in  F  is  finite,  if  T  lie  in  the  finite 
part  of  the  plane,  and  that  a  zero  and  a  pole  cannot  be  infinitely  near. 

At  a  pole  C  of  order  m,  the  function  h{z) 

The  importance  of  this  expression  lies  in  the  division  of  h{z) 
into  a  purely  algebraic  part 

(«  — c)*  z  —  c 

which  accounts  for  the  polar  discontinuity,  and  into  a  function  holo- 
morphic at  c. 

§  145.  Theorem,  A  function  1i{z)  which  has,  within  a  region  T 
in  the  finite  part  of  the  plane,  a  finite  number  of  poles,  can  be  ex- 
pressed as  the  sum  of  a  rational  fraction  and  a  function  holomorphic 
throughout  V. 

For  let  h{z)  have,  within  T,  v  poles  Cu  c,,  •••,c„  of  orders 
wib  wi2,  ••• ,  wiv.     In  the  neighbourhood  of  c^ 

where  /ii(2)  is  not  infinite  at  Ci,  but  is  infinite  at  Cj,  Cj,  •••,  c^  with 
orders  wig,  m,,  •••.     As  l^efore,  it  can  be  proved  that 

where  /io(z)  is  not  infinite  at  c^  Cj,  but  w  infinite  at  <%,  C4,  —  ,  c„. 
Proceeding  in  this  way,  we  arrive  finally  at  a  function  hy(z)  which 
is  holomorphic  throughout  F.     Hence 
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H =^^ 1 1 1- 

+ 

+  a  function  whicli  is  holomorpliic  throughout  r. 

TTieorem.  lfg(z)  be  holomorphic  throughout  the  finite  part  of 
the  plane,  with  a  pole  at  oo  of  order  m,  it  must  be  an  integral 
polynomial  of  degree  m  in  z. 

For  the  one-valued  function  gf-]  is  holomorjihic  everywhere 
except  at  the  origin,  where  it  has  a  pole  of  order  m.     It  must  be  of 

the  form  ^  +  ^^1+ ... +  «i4.^(:2)  ; 

but  4*{z)  has  no  singularity  in  the  plane,  and  reduces  to  a  constant 
Oo  (§  140)  ;  hence 

g(z)  =  Oo  +  aiZ  -H  o^a;^  H \-a^^. 

Theorem,  If  a  function  h{z)  have  no  infinities  in  the  plane 
other  than  a  finite  number  of  poles,  it  must  be  a  rational  fraction. 

For  h(z)  =  a  rational  fraction  -f  a  function  which  is  holomorphic 
throughout  the  plane  =  a  rational  fraction  +  a  constant. 

Theo7'em,  Two  meromorphic  functions  h{z)  and  ^i(«),  which 
have  the  same  zeros  and  the  same  infinities,  with  the  same  or- 
ders of  multiplicity,  are  in  a  constant  ratio  to  each  other.  For 
hi(z)/h{z)  can  be  infinite  at  no  places  other  than  the  infinities  of 
the  numerator  and  the  zeros  of  the  denominator ;  but,  by  hypothesis, 
each  infinity  of  the  numerator  is  neutralized  by  an  infinity  of  the 
denominator,  and  each  zero  of  the  denominator  by  a  zero  of  the 
numerator.  Hence  hi(z)/h{z)  is  holomorphic  throughout  the  plane, 
and  must  be  a  constant. 

» 

Residues. 

§  146.  Let  c  be  an  isolated  singular  point  of  a  one-valued  function 
f(z)  ;  the  function  can,  as  has  been  said,  be  expanded,  in  positive 
and  negative  powers  of  z  —  c,  when  z  is  near  c,  by  means  of  Laurent's 
theorem.     If  we  integrate  round  c,  the  integral  of  each  term  is  zero, 
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excepting  the  term  in •    Let  the  coefficient  of  this  term  be  a; 

z  —  c 

therefore  |  /(z)  dz  =  2  via. 

The  coefficient  a  is  called  (after  Cauchy)  the  residue  of  f(z)  at  the 
point  c. 

The  integral  being  taken  in  the  positive  direction  with  regard  to 
c,  we  have  in  the  case  when  c  is  x 


r  f{z)dz^^^^iria', 


where  a^  is  the  coefficient  of  -  in  the  expansion  at  oo.     There  is 

z 

accordingly  a  residue  at  oo  when  it  is  a  regular  point,  while  at  other 
regular  points  of  the  function  the  residue  is  zero ;  the  reason  being 
that  the  residue  belongs  to  the  integral  rather  than  to  the  function. 
If  lim  (2  —  c)/(z)  be  finite,  this  limit  is  the   residue  at  c,  and  if 

lim  zf{z)  be  finite,  this  limit,  with   sign  changed,  is  the  residue 

at  oo. 

If  we  cannot  apply  Laurent's  theorem  at  a  point  c,  as  may  happen 
when  c  belongs  to  a  cluster  of  essential  singularities,  we  may  draw  a 
contour  C  including  the  cluster,  and  define  the  residue  as 


M^^''^'^- 


It  is  evident,  by  differentiation,  that  the  only  infinities  of  A'(2), 
in  r,  are  poles  of  orders  vii  -f  1,  •••,  viy  -f  1,  at  Cj,  •••,  c^ 

Cauchy \s  theorem  (§  135)  may  now  be  stated  as  follows :  If  a 
function  /(z)  be  holomorphic  in  a  region  r,  bounded  by  a  simple 
contour  C,  except  at  isolated  singular  points  c^  Cj,  •••,  c^  and  if  the 
residues  at  these  points  be  ai,  a.^  •••,  a„,  then 


X 


C  1 


For  Cf{z)dz    =5  f    f{z)dZy 

JC  1   »/(c,t) 

and  (     f(z)  dz  =  2  icia^. 

The  theorem  is  true  for  both  the  regions  into  which  G  divides 
the  plane,  if  the  conditions  apply  to  both.     Therefore,  for  a  func- 
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tion  holomorphic  over  the  whole  plane,  except  at  isolated  singular 
points,  the  sum  of  the  residues  is  zero ;  the  residue  at  infinity  being 
included. 

Example,  Verify  that  the  sum  of  the  residues  is  zero  in  the 
cases :  — 

(1)  ^ ,     (2)  e>/'. 

When  h{z)  has  a  pole  of  order  m  at  c,  g{z)D\o^h{z)  has  a  residue 
—  ing{c)  ;  g{z)  being  any  function  holomorphic  in  F,  which  does  not 

vanish  at  c,  and  D  standing  for  —  • 

dz 

PM  For  A(z)  =  («-c)-'Po(2-c),  g(z)  =  g{c)'\-P^{z^c), 

and  therefore  g («) D  log h(z)  =  -  -^^  +  P{z  -  c) . 

2  —  C 

Similarly  at  a  zero  c'  of  order  m'  the  residue  of  g{z)D\og1i{z)  is 
7n'g{c'),  Therefore,  if  C  be  any  simple  contour  lying  in  T,  we  have, 
by  the  preceding  theorem, 


X' 


g{z)D  log  h{z)  =  2  irilm^g  (c')  -  2  iri:S,mg  (c) , 

the  summations  being  for  all  zeros  and  poles  of  h(z)  which  lie  in  C. 
The  theorem  is  equally  true  if  g{z)  vanish  at  any  of  the  points 
c  or  c'. 

Corollary.    If  /i'  be  the  number  of  zeros,  and  ft  the  number  of 
poles,  within  a  region  T  bounded  by  a  contour  C, 


provided  a  zero  of  order  m'  is  counted  as  m'  zeros  and  a  pole  of 
order  m  as  m  poles. 

Exam2)le.     Show  from  this  formula  that  the  number  of  zeros  of 
the  integral  polynomial  «"  +  a^z""^  +  a^''~^  +  •••  +  a^  is  n. 

Essential  Singularities.^ 

§  147.     If  Oo  +  aiZ  +  0225*  -f  •••  be  a  series  whose  circle  of  conver- 
gence is  infinitely  great,  the  series 

Oo  -H  ai/z  -f  a^/z^  +  o^/t?  +  •  •  • 

*  See  §  99. 
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will  represent  a  function  which  is  holomorphic  throughout  the  plane, 
except  at  the  point  0.  The  singularity  at  this  exceptional  point  is 
of  an  entirely  different  nature  from  that  at  a  pole,  or,  to  state  the 
matter  in  another  way,  the  behaviour  of 

Oo  +  a^fz  +  a^l^  +  a,/**  -f  •••  to  oo, 

at  2  =  0,  is  entirely  different  from  that  of 

at  the  same  point.  Consider  the  function  c^'.  This  function  is 
holomorphic  throughout  the  plane,  the  point  z  =  0  excepted,  and 

If  z  be  near  the  origin,  we  may  put  z  =  pe^,  where  p  is  small. 
The  function  e^^'  becomes  6~'^/p  x  e**^"*/^,  and  the  absolute  value  of 
gi/*_-gcot»/p  Ti^g  value  of  e~'^/^  depends  upon  the  direction  B  in 
which  z  approaches  the  origin.  If  cos^  be  negative,  6~*^/p  =  0 
when  p.=  0;  if  cos  ^  be  positive,  6*^^/^=  ao,  when  p  =  0;  if  cos^ 
be  zero,  e*^"'^/''  =  1.  There  is  also  indeterraiuation  as  regards  the 
amplitude  —  sin  d/p.  It  is  easy  to  show  that  e^^'  takes  an  arbitrarily 
prescribed  value  a  +  ifi  at  infinitely  many  points  within  a  circle, 
whose  centre  is  at  the  origin,  no  matter  how  small  the  radius  may 
be ;  for  the  equation 

e^''  =  a  -f  1)3  =  ce*'* 

gives  l/«  =  log  c  -f  ^(y  +  2  ??i7r),  where  m  is  any  integer ; 

or  a? -f  bj  =  l/(-4  +  iB) ,  where  A  =  log c,  B=.v-\-2 mv. 

Thus        X  =  A/{A^-\-Br-),  y=-  B/(A'  -f  B"); 

that  is,  the  absolute  values  of  x  and  y  can,  by  varying  m,  be  made 
to  take  infinitely  many  values  less  than  assigned  positive  quantities, 
however  small.  The  argument  fails  when  -4  =  oo  ;  that  is,  when 
c=  0  or  c  =  00. 

Next  let  us  consider  the  function  1/sin  (l/«).  At  a  point 
z  =  l/?7i7r,  where  m  is  an  integer,  the  function  has  a  polar  infinity, 
for  the  reciprocal  function  sin  1/z  vanishes.  This  is  true  however 
large  the  integer  m  may  be;  therefore,  however  small  be  the  radius 
of  a  circle,  centre  0,  it  is  always  possible  to  find  an  integer  /x  such 
that  for  m  =  /x,  and  for  all  greater  integers,  l/rmr  is  less  than  the 
radius  of  the  circle.  Thus  1 /sin  1/z  has  infinitely  many  poles 
accumulated  in  the  neighbourhood  of  z  =  0,  and  the  function  cannot 
be  expanded  in  the  neighbourhood  of  z  =  0. 
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The  singularity  of  the  many-valued  function  log  z  at  «  =  0  is  of 
a  different  nature.  Within  the  circle  1 2?  |  =  p,  the  absolute  value 
of  log  z  ^  log  p,  and  therefore  log  z  cannot  take  all  assigned  values 
within  the  circle.  The  origin  is  here  a  branch-point  at  which 
infinitely  many  branches  unite. 

§  148.  A  point  c  is  a  pole  or  ordinary  singularity  of  the  one-valued 
function,  when  we  can  transform  the  function  by  multiplying  by  a 
power  of  «  —  c,  into  one  which  presents  no  singularity  at  z  =  c ; 
otherwise  «  =  c  is  an  essential  singularity.  In  the  reciprocal  of  a  one- 
valued  function  f{z),  poles  become  zeros,  but  essential  singularities 
remain  essential  singularities.  When  a  function  has  infinitely  many 
polar  and  essential  singularities  scattered  over  the  whole  plane,  a 
complication  may  arise  by  the  presence  of  infinite  accumulations  of 
these  singularities  at  special  points  of  the  plane.  This  case  has 
received  treatment  in  some  important  memoirs  (notably  that  of 
Mittag-Leffler,  Acta  Math.,  t.  iv.),  but  the  simpler  case  is  that  in 
which  the  places  of  discontinuity  in  the  finite  part  of  the  plane  are 
isolated.     It  is  this  latter  case  which  we  shall  consider. 

Transcendental  functions  can  be  classified  according  to  the  num- 
ber of  their  essential  singularities.  Those  with  a  finite  number  are 
more  nearly  allied  to  rational  functions  than  those  with  an  infinite 
number.  After  Weierstrass,  we  use  the  notation  0{z)  to  denote  an 
integral  transcendental  function  (see  Ch.  iii.,  §  99).  We  have  used 
g{z)  for  functions  holomorphic  over  the  finite  plane,  or  a  region  of 
it;  while  0{z)  is  reserved  for  functions  holomorphic  throughout  the 

finite  part  of  the  plane.     We  shall  understand  by    0( ]  the 

function  defined  by   the   series   — ^ — 1 ^ h  •  •  •   to  00,  where 

z  —  c      {z  —  cy 

QiZ  -f  aj2- -}-•••  defines  an  integral  transcendental  function. 

A  theorem  of  Weierstrass^ s.  A  one-valued  function  f{z)  which 
has  only  polar  discontinuities  in  the  finite  part  of  the  plane,  and 
which  has  a  single  essential  singularity  at  x,  can  be  represented  as 
the  quotient  of  two  integral  functions. 

The  number  of  polar  infinities  may  be  infinitely  great,  but  only 
a  finite  number  of  these  are  supposed  to  be  scattered  over  the  finite 
part  of  the  plane.  Let  the  poles  be  of  orders  mu  m^  •••  at  points 
Ci,  C21  '••j  such  that 

|Ci|<|c8|<|c3|  ...;   2/|c^|  =  Q0. 

If  a  function  Oi{z)  could  be  constructed  with  zeros  of  orders  m„ 
ni],  •••  at  Ci,  Cj,  •••,  the  functions  Oi{z)  -/(z)  would  be  finite  for  all 
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finite  values  of  z,  and  would  therefore  be  an  integral   function 
Oi{z),  say.     Hence  /(z)  =  ^^.     That  the  function    Oi{z)    can 

always  be  constructed  will  be  proved  presently.     In  the  special  case 
when  2  —  is  a  convergent  series,  Weierstrass  has  given  the  follow- 

ing  very  simple  proof :  — 

Write,  tentatively, 

Oi{z)  =  (2  -  Ci)-«(z  -  c,)-«(2  -  c,)-* ... ; 

then  »L(^=nl^^-n£^r\ 

Oi{Zo)     ^=^i\Z9-cJ 

This  product  converges  when  n  (  ^  ~  ^^  )  converges,  where  Jf  is  the 

greatest  of  the  quantities  m.    This  second  product  converges  with 

uf^^^^X   that  is,  with    n/^l  +  -?^^)  or  with   2-?-=^.     But 
\Zo  —  cJ  \       Zq  —  cJ  z^  —  Ck 

z  —  z                                           11 
2 converges  when   2—  • —  converges,  and  therefore 

2o  —  Oa  Ca      1  —  «o  Aa 

also  when  2—  converges ;  for,  after  a  sufficient  number  of  terms. 


A     5L 


Ca 
will  always  be  less  than  some  fixed  finite  number. 

§  149.    Statement  of  the  theorems  of  Weierstrass  and  Mittag-Leffler, 

I.  Factors.  This  example  suggests  the  problem :  to  represent 
as  an  infinite  product  any  function  which  is  holomorphic  throughout 
the  finite  part  of  the  i)lane,  and  has  infinitely  many  zeros,  of  which 
only  a  finite  number  lie  within  any  finite  distance  from  the  origin. 
This  problem  has  been  completely  solved  by  Weierstrass,  who  has 
proved  that  such  a  holomorphic  function  can  be  expressed  in  the 
form 


G(0) 


=  e^«<'>n  \(l-  -\«'<'/'^«>  I 


where  Ci,  Cg,  c^,  *••  are  the  zeros  of  G{z)  arranged  in  ascending  order 
of  absolute  value,  and 

(?,(2)  =  ^+f +  •••  +  -. 
2  s 
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The  simplest  special  case  of  Weierstrass's  theorem  is  offered  by 
the  integral  polynomial  of  degree  n,  which  can  be  represented  as  the 
product  of  n  simple  factors.  Another  example,  which  will  be  proved 
later,  is  afforded  by  the  formula 


SlUvZ 


=  TTZU'fl  -  -\A 


II.    Partial  fractions.    We  know  that  any  algebraic  fraction  of 


-n-l 


the  form  ^'^ "^ ^^^ — H         ta^  ^^^  j^^  converted  into  partial  frac- 

tions,  and  also  that  any  meromorphic  function  h{z),  with  a  finite 
number  of  poles  at  Ci,  Cj,  •••,  c^  in  a  region  r,  =  ^«i?j j  +  a 

function  g{z)  which  is  holomorphic  throughout  F,  where  lif j 

represents  an  integral  polynomial  in  1/(2  — c).  This  theorem  is 
capable  of  great  extension.  Mittag-Leftler  has  shown  that  a  one- 
valued  function  can  be  constructed  with  infinitely  many  polar  or 
essential  singularities  of  assigned  characters  at  places  Cj,  Cj,  Cg,  •••, 

such  that  \<^i\^\<^\%\^s .  '"•>  ^\<^n\  =  ^9 

and  that  the  analytic  expression  for  the  function  is 

In  this  theorem  the  number  of  discontinuities  is  infinite  in  the 
whole  plane,  but  finite  in  the  fuite  part  of  the  plane.  Weierstrass 
in  a  brilliant  memoir  (Zur  Theorie  der  eindeutigen  analytischen 
Functionen)  proved  the  corresponding  theorem  for  the  special  case 
of  a  finite  number  of  singularities. 

It  is  to  be  noticed  in  Weierstrass's  and  Mittag-Leffler's  Theorems 

that,  when  c^  is  a  pole,  the  series  G^( )  ends  after  a  finite  num- 

V  -  W 

ber  of  terms,  whereas,  when  c«  is  an  essential  singularity,  the  series 
is  infinite  but  convergent  throughout  every  region  of  the  plane  which 

excludes  the  c^'s,  and  Gk  ( i  expresses  a  transcendental  function. 

\z-cj 

Further  it  must  be  understood  that  the  points  Ci,  Cg,  •••,  in  the  finite 
part  of  the  plane  are  at  finite  distances  apart,  so  that  oo  is  the  only 
limiting  point  of  the  infinite  system  Ci,  Co,  •••. 


*  The  coDditions  for  convergence  may  or  may  not  require  that  8  shall  be  constant.  Laguerre 
■uggeflted  a  claaalflcatlon  of  integral  functions  based  on  this  theorem.  When  s  is  constant  he 
called  0(z)  a  function  of  ' genre '  t.  According  to  this  deflnition  sin cis of  ' genre '  1.  ilermite. 
Oonn  d' Analyse. 
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Proof  of  Mittag-Leffler's  Tlieorem, 

§  150.    We  have  to  construct  a  one-valued  function  f(z)  which 
has  for  its  singular  points  c^  c^  c^  *•;  and  is  discontinuous  at  these 

points  like  gJ^^\  (k=1,  2,  3,  ...)•  Expand  gJ-^\  by 
Maclaurin's  theorem,  in  the  form 

at).ic+ ai,ic2  +  a2,«2^ +•••+ ap,ic2^4- A,=/^(2j)  +  Ap.  say, 

the  circle  of  convergence  extending  as  far  as  c«.  For  a  given  value 
of  z  we  can,  by  taking  p  large  enough,  make  the  remainder  A,  as 
small  as  we  please.  Let  ci,  €2,  •••,«„,•••  be  positive  quantities  forming 
a  convergent  series,  and  let  p  be  taken  so  great  that 

I  ^{^-37)  -M^)\  =  \K\<  ^«»  where  \z\<\c.\. 
Consider  now  the  series 


l\oJ-^)-f.(z) 
1         \z  -  cj 


Whatever  finite  value  |  z  \  may  have,  there  is  a  finite  number  of 
singular  points  c«  which  are  less  than  z  in  absolute  value,  and  an 
infinite  number  which  are  greater  than  z  in  absolute  value.  Suppose 
c,  to  be  the  first  singular  point,  such  that  |  «  '  ^  |  c^  |. 

The  first  n  —  1  terms  of  the  series 


!i<-37]-/«(^) 


form  a  finite  series  with  a  finite  sum.  Removing  these  terms,  we 
have  a  series  whose  terms  are  less  than 

«n  +  Cn+i  H —  f  for  all  values  of  |  «  |  <  |  c^  |, 

since,  if  |  «  |  <  |  c„  I,  it  must,  a  fortiori,  <  \  c^+j  |,  etc. 

The  series  c„ -f  c„+i  4- c„^2  H —  being,  by  hypothesis,  convergent, 
so  is  the  series 

proving  that  2  OJ )—A(z)  is  an  unconditionally  and  uni- 
formly convergent  series,  when  z  is  not  situated  at  one  of  the 
points  c. 

Xow  in  a  part  of  the  plane  which  contains  only  the  singular 

point  c«  we  have  assumed  that  f(z)  =  GJ W  a  function  which 

is  holomorjDhic  in  the  domain  of  c«.     Hence,  by  subtracting  the 
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function  GJ )  from  /(«),  we  render  the  point  c«  an  ordinary 

\Z^Ck/  /     1     \ 

point.     Instead  of  subtracting  GJ j,  subtract 

the  point  c«  is  equally  an  ordinary  point.    Hence 

is  a  function  G{z),  free  from  singular  points  in  the  finite  part  of 
the  plane.  We  have,  then,  the  general  expression  for  every  one- 
valued  function  with  isolated  singularities ;  namely, 

This  theorem  of  Mittag-Leffler's  has  been  stated  in  the  following 
form  by  Casorati  (Aggiunte  a  recenti  lavori  dei  Sig*  Weierstrass  e 
Mittag-Leffler.     Annali  di  Matematica,  serie  ii.,  t.  x.):  — 

Given  a  series  of  functions  of  z,  which  are  finitely  or  infinitely 
many-valued,  let  one  value  be  selected  for  each  when  z  takes  a  given 
initial  value  2o>  and  when  z  describes  a  path  let  the  function-values 
at  a  neighbouring  point  to  Zq  on  the  s^path  be  those  which  succeed, 
by  the  law  of  continuity,  those  already  selected.  In  this  way  we 
single  out  an  infinite  series  of  branches  4>i{z),  4>2{z),  •••.  Suppose 
that  these  branches  can  be  represented  by  integral  series  in  z,  with 
radii  of  convergence  pi,  p2>  Pa?  •  •  •  such  that 

Pl  =  P2=P3*")    ^Pn=^) 

then,  by  a  suitable  choice  of  the  integral  polynomials, 

/i(2J),/2(»),-, 

the  series  2  («^«  (z)  — /« (z)  ) 

can  be  made  unconditionally  and  uniformly  convergent  throughout 
every  part  of  the  plane  from  which  the  singular  points  of  ^i(«), 
^(2;),  •••,  are  excluded. 

Proof  of  Weierstrass^ 8  Factor-Theorem, 

§  161.     Let  Ci,  Cj,  Cj,  •••,  differ  from  one   another  by  finite 
amounts,  and  let 
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also  let  G,(z)  =  logfl^^\ 

where  that  branch  is  selected  which 

—  _  ^.^   g*  __  g*   _  ^^^ 


f 


a  series  whose  radius  of  convergCDce  is  |  Cn  | .    Then,  by  Mittag- 
Leffler's  Theorem, 


X(.)=i{l0g(l-1)-A(.)} 


can  be  made  to  converge  unconditionally  and  uniformly  throughout 
every  part  of  the  plane  which  contains  none  of  the  points  Ci, 
C2,Ca,»'».  This  series  will  represent  a  branch  of  a  many-valued 
function  of  z,  for  when  z  describes  positively  a  closed  contour 
round  several  of  the  points  c«,  each  of  the  corresponding  terms 
increases  by  27ri,  As  the  various  branches  of  x(^)  differ  merely 
by  multiples  of  2  tti,  ex^'^  must  be  one-valued. 


Hence  G  (z)  =  ex(*)  =  n  /"l  -  -\-^ic('> 


is  a  one-valued  integral  transcendental  function,  which  vanishes 
exclusively  at  the  points  c,,  Cj,  •••.  In  this  way  we  have  formed  a 
product  which  is  unconditionally  and  uniformly  convergent,  and 

whose  factors  [1  —  ^- je'-^/c^'^  called  by  Weierstrass  'primary  factors,' 

vanish  at  the  assigned  points  Ci,  C2,  •••  [Casorati,  loc.  cit.]. 

To  complete  the  discussion  let  us  consider  a  mode  of  construction 
of  the  functions  /t(2;),  (k  =  1,  2,  •••).  The  problem  is  to  determine 
integral  polynomials /« (2)  such  that 


D\osO(z)=l\-l--Mz)} 


shall  be  unconditionally  and  uniformly  convergent.    We  have 

c,'(«— c») 


z—c 


where  /,  .(«)=  1 +  ^^+ ?l  +  ...  +  ^. 

Cft        C<         C<  Cjc 

Thus  2 1  _i-  +/. .  (2)  {  =  5      /*       , 
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and  the  problem  will  be  solved  if  this  latter  series  be  convergent. 

This  will  be  the  case  for  2^  fixed  value  of  «,  if  ^—^^  be  absolutely  con- 

vergent.  For  many  distributions  of  the  points  c«  it  is  possible  to 
find  a  fixed  value  for  a  which  will  make  the  series  absolutely  con- 
vergent. That  there  are  distributions  for  which  s  must  depend  upon 
Ky  is  shown  by  the  series 

1.1. 


+ 


i«+J 


(log  3)-^^      (log  4)' 

which  is  divergent,  however  great  s  may  be.  Let  us,  then,  suppose 
s  a  function  of  k  ;  as,  for  instance,  «  =  k  —  1.  The  series  of  abso- 
lute values  is  now 


z« 


-1 


ic-l 


and  the  ratio  of  the  (#c  -f-  l)th  to  the  Kth  term  is 


«c,«~* 


c«+i« 


z—c 


«+i 


which  is  evidently  zero  when  k  =  00 .     Thus  the  series  is  conver- 
gent.     That  the  convergence  of  2 


z" 


1  c** 


is  uniform  through- 

out  every  part  of  the  plane,  which  excludes  the  points  c,  is  evident 
from  the  consideration  that,  for  each  finite  value  of  2,  the  series  can 
be  decomposed  into  two  parts. 


fi 
2 


.<-i 


eo 
2 


fK  +  l 


such  that  n  is  finite  and  z  <  \  c„+i  |.  For  all  values  of  z  within  a 
region  of  the  2f-plane,  which  contains  none  of  the  points  c«,  the  lat- 
ter series  is  convergent  and  expressible  as  an  integral  series,  and 
the  former  series  consists  merely  of  a  finite  number  of  terms. 

Now  that  a  satisfactory  form  has  been  found  for /«,,(«),  namely, 

2JIC— 2 
A 1-  ...   -4- 


i-fA+4  + 


+ 


c  «-i 


we  write 


2>logG^(z)-2{  -l--f /.,.(2J)  }  =  0,\z), 


where  Of!{z)  is  holomorphic  throughout  the  finite  part  of  the  plane. 
Multiply  by  dz  and  integrate ;  the  resulting  equation  is 


exp6o(«)n{(l-l)exp(l  + 


o(py 

where  G'«(0)sO. 


2c » 


+  •'•  + 


(k  - 1) V-ij  j 
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The  reader  should  notice  that  the  expression  for  a  holomorphic 
function  as  an  infinite  product  is  fully  determined,  save  as  to  an  expo- 
nential factor  which  nowhere  vanishes.  Also  that  when  r  of  the 
numbers  c  are  equal,  the  corresponding  primary  factor  must  be 
raised  to  the  exponent  r,  and  that  when  r  of  the  numbers  c  =  0,  the 

preceding  reasoning  applies  to  the  function  — ^,  so  that  0{z)  now 

contains  a  factor  2f. 

§  152.     An  example  of  the  factor-theorem. 

Let  0(z)  =  sin  nz/irz.  The  zeros  of  G(z),  namely  2=±1,  ±2, 
•  ••,  are  distributed  so  that  the  series 


but 


+             +             +  ••• 
Ci              Cj              C^ 

is  divergent, 

convergent. 

Hence  «  =  1,  and 

0{z)  =  n(l  -  z/c,)e''\  =  fr  (1  -  z/n)e'/^, 

—X 

the  accent  signifying  that  ri  =  0  is  omitted.  By  combining  each 
term  (l  —  z/n)e'^'*  with  the  corresponding  term  (1  +  2?/w)e~'/*,  we 
get 

G(z)  =n(l-«V7i«), 

1 

or  sin irz  =  7rz{l  -  z^/V) (1  -  z^/2^)  (1  -  ^yS^) ... , 

or  sin  z   =  2(1  -  ^y^^)  (1  -  2y2V)  (1  -  ^ysv) ... . 

The  presence  of  the  exponential  in  the  primary  factor  ensures 
the    unconditional    convergence    of   the    product.      The    value    of 

n 

n(l  —  z/k)  depends  upon  the  ratio  71/7/1,  when  n,  m  tend  to  00.* 


— m 


An  Example  of  Mittag-Lefflers  Tlieoremj\ 

The  series  2 (n  =  0,  ±1,  ±2,...)  is  divergent,  but  if  by 

z  —  mr 

2'  we  denote  that  n  =  0  is  not  to  be  included  in  the  summation, 

{.z—  nir      nir  )  niryz  —  nir) 

*  Cnylcy,  Collected  Workd,  t.  1.,  p.  156. 

t  See  M.  De  Presle,  Bulletin  de  la  Soci^t^  M.athdmatique,  t.  xvi.;  also  Hermite'a  Court 
d'Analyse. 
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is  convergent.  Hence  cot  z  —  1/z  —  ^'z/mr(z  —  mr)=  a  holomorphic 
function  0{z).  If  it  can  be  proved  that  0{z)  does  not  become  infinite 
as  I  2  I  tends  to  the  limit  oo,  0{z)  must  reduce  to  a  constant  (§  140). 

(i.)  Let  z  =  a; -h ly,  where  y^O,     In  the  expression 

cot  X cot  iy  —  1  __     1      _  ^,         z 
cot  X  -f  cot  iy       X'\-  iy         mr{z  —  inr) 

the  first  two  terms  do  not  tend  to  x  with  z,  and  the  third  term  is 
finite. 

(ii.)  Let  3^  =  0.  The  first  term  is  infinite  only  when  x  =  mir 
(w  an  integer),  the  second  term  is  infinite  only  when  x  =  0,  while 
the  third  term  tends  to  oo  only  for  values  of  x  which  tend  to 
rmr.  To  examine  the  behaviour  in  the  neighbourhood  of  imr,  write 
a:  =  a?'  -f  mv.     The  limit  of  the  function 

coUx'-hrmr)  -  5l±^^  is  -  A,  when  x'  =0. 

1  X 

This  shows  that  cot  x S' is  finite  for  every 

value  of  (T.  ="         n^{x-n^) 

(iii.)  By  combining  (i.)  and  (ii.)  we  see  that  G{z)  is  finite 
throughout  the  plane  and  reduces  to  a  constant.     That  this  constant 

=  0  is  evident  from  the  consideration  that  cot  2  — 1/2—2' 


z 


changes  sign  with  z,  ^"'  ^^  ""  "'') 

00 

Hence       cot  z  —  1/z  -f  2' 


z 


-^mr{z  —  riTr) 
Examples,    Prove  that 


1  * 

C8C2  =  --f  (—  1)"2' 


Z  -*vir{z  —  mr) 

tan2=2 — -i -.,  r=±  1,  ±3,  ±5,.... 

sec2=l  +  2i'"^ 1 -,  r=±l,  ±3,  ±5, 

-2X  ~  2 

§  153.  Theorem.  In  the  neighbourhood  of  an  essential  singu- 
larity c,  a  one-valued  function  approaches,  as  nearly  as  we  please, 
every  arbitrarily  given  magnitude  (Weierstrass).  > 
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Let  A  be  any  arbitrarily  assigned  magnitude.  We  have  to  prove 
that  within  any  circle,  however  small,  round  c  as  centre,  there  must 
be  infinitely  many  points  such  that  the  value  of  the  function  at  each 
of  these  differs  from  ^  by  as  small  a  quantity  as  we  please.  If 
infinitely  many  roots  of  the  equation  f(z)  =  A  lie  within  the  circle, 
the  theorem  is  clearly  true.  If,  on  the  contrary,  the  number  of  roots 
be  finite,  describe  round  c,  as  a  centre,  a  circle  C  in  which  f{z)  is 

nowhere  =  A,     The  function has  an  essential  singularity 

J\z)  ^A  6  J 

at  2  =  c,  and  no  pole  in  the  neighbourhood  of  c.    Hence  we  may  use 
Laurent's  theorem : 

=  P(2;-c)-hP{l/(^-c)|, 


/(^)  -  A 


throughout  the  interior  of  C,  the  point  c  exclusive.  The  second 
series  converges  throughout  the  plane.  Writing  1/(2  — c)  =  x,  the 
second  series  becomes  an  integral  series  P{x)  convergent  for  every 
point  within  a  circle  of  radius  R  concentric  with  C.  But,  however 
great  R  may  be,  there  are  points  outside  C,  at  which  the  absolute 
value  is  greater  than  an  arbitrarily  assigned  value.  Let  x  be  such 
a  point ;  to  it  corresponds  a  point  «  =  c  -f  1/a;,  ai'bitrarily  close  to  c, 
at  which  the  series  is  greater,  in  absolute  value,  than  any  assigned 
quantity.  Consequently  f(z)  has  values  which  differ  arbitrarily 
little  from  A.     See  Picard's  Cours  d' Analyse.  i 

Picard  has  further  shown  that,  as  in  the  case  of  e*  (§  147),  near 
an  essential  singularity  of  a  one-valued  function  there  are  infinitely 
many  points  at  which  the  function  is  exactly  equal  to  A^  except 
possibly  for  two  values  of  A.  Coniptes  Kendus,  t.  Ixxxix.,  p.  745 ; 
Bulletin  des  Sciences  Math.,  1880. 

The  first  theorem  of  §  145  can  be  extended  to  any  one-valued 
functions,  li  fi{z),  /^{z),  two  one-valued  functions  with  arbitrarily 
many  poles  and  essential  singularities,  coincide  in  value  along  a  line 
L  of  length  not  infinitely  small,  they  must  be  identically  equal. 

For  fiiz)—f2{z),  =<f>(z),  is  zero  along  L.  Let  C  be  a  closed 
curve  which  does  not  include  a  discontinuity  offi(z)yf2(z),  but  does 
include  a  portion  Li  of  L,  Within  C,  <t}(z)  is  holomorphic;  but  it 
=  0  along  Xi,  therefore  it  must  =  0  throughout  the  interior  of  C, 
Now  C  may  be  drawn  as  close  as  we  please  to  a  pole  Ci  of  fi  {z)  or 
/^{z).  The  place  Ci  cannot  be  a  pole  of  <t^{z),  for  this  would  imply 
an  abru})t  change  in  value  from  0  to  oc.  Assume  Ci  to  be  an  essen- 
tial singularity  of  each  of  the  functions  fi(z)yf2{z).  All  the  points 
inside  Cand  close  to  Ci  make  <f>{z)  =  0,  whereas,  near  Ci,  <t>(z)  should 
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be  completely  indeterminate.  It  follows  that  Ci  is  not  an  essential 
singularity  of  <l>{z).  Hence  <l>(z),  having  neither  poles  nor  essential 
singularities,  reduces  to  zero.  (This  proof  is  due  to  Picard.  It  is 
to  be  found  in  Hermite's  Cours  d' Analyse.) 

§  154.  An  n-valued  function  of  «,  which  has  in  the  finite  part 
of  the  plane  only  algebraic  singularities,  is  the  root  of  an  algebraic 
equation  whose  coefficients  are  meromorphic  functions  of  z. 

Let  iCi,  w?2,  •••,  w^  be  the  n  branches.  In  the  preceding  chapter  it 
was  shown  that  near  any  finite  point  z  =  a  there  exists  for  each 
branch  an  expansion  of  the  form  P(z  —  ay^''/(z  —  a)^^"  where  r  and 
and  A.  are  positive  integers.  From  the  behaviour  of  a  cyclic  system 
at  an  algebraic  singularity  a  it  follows  that  if  fx  be  an  integer  the 
sum  of  the  /xth  powers  of  all  the  branches,  S^,  is  unaltered  when 
z  describes  the  circle  (a).  Therefore  S^  is  developable  in  the  form 
P(2;  — a)/(2J— a)",  where  r  is  a  positive  integer;  that  is,  S^  is  a 
one-valued  function,  with  no  finite  singularities  except  poles ;  that 
is,  S^  is  meromorphic. 

In  the  equation 

(«;  — «;i)(m7  —  m?2)  •••(!«  — M?„)  =  0     ....   (i.), 

the  coefficients  are  expressible  as  integral  functions  of 

^nj  (a*=1j  2,  ••.,n) 
and  are  therefore  also  meromorphic  functions  of  z. 

If  the  equation  in  w  be  irreducible,  a  closed  path  can  be  found 
which  leads  from  a  given  initial  branch  Wi  to  any  other  branch. 

For  if  it  be  possible  to  pass  from  w^  to  w^,  tv^,  •••,!*'«,  k  <n,  and  to 
no  other  branch,  what  has  been  said  about  all  the  branches  applies 
to  the  system  Wi,  Wj,  ••• ,  «?«,  and  we  have  an  equation 

(w  —  Wi)  ••  •  {w  —  vj«)  =  0, 

with  meromorphic  coefficients.  That  is,  the  equation  of  degree  n 
admits  a  factor  of  the  same  form  but  of  degree  <  w,  and  is,  there- 
fore, reducible. 

If  the  number  of  singularities  be  finite,  and  if  «  =  oo  be  also  an 
algebraic  singularity,  each  coefficient  in  the  equation  (i.)  has  a 
finite  number  of  poles,  and  is  (§  145)  a  rational  fraction.  In  this 
case  w  is  an  algebraic  function  of  z. 


ir^ 


f  I  f    ^f^zA'Jjzi  I  ^42  '  ?r  •  r  f.  wi^re  a  »&i  i  are  real  and  posi- 
t:-  <:.  ar;/i  >t  tLft  tif^zJVrii  C  be  ihsr  arnicirtle  and  diasie^r  of  Fig.  45. 


la  tLe  £r5t  place, 
hence  I    =  *<~**^  ^- 

ftifj^;^;    «^'  =<&  ■*»,  a  quantity  finite  when  y  ^0. 

Therefore,  whim  the  radios  of  the  semicircle  is  x ,  the  integral 
alori((  it  is  zerr>.  There  remains  the  integral  along  the  real  axis, 
wliich  must  \j(i  equal  to  the  integral  round  ib. 

^ — » 
and,  on  sej^aration  of  the  real  and  imaginary  parts, 

r*cos  Qxdx/(V^  -f  ^)  =ire-^/6, 
r  sin  axdx/{V^  -f  x*)  =  0. 

whon?  a  ifl  real  and  0<a<l. 


*  In  /,  the  pnth  of  intcfrrntion  passes  through  the  pole  ;r>=:0  of  the  integrand.    In  such  a 
rMHr  wr  doHnv  tlie  principal  mlue.  of  the  latcgrnl  J  f{z)tlz  as  the  limit  of 


]^J{z)dz-^f^..f{z)dz, 


n-linr  (*',  ('"  nro  the  point*  in  wliioh  the  path  of  integration  ia  cot  by  a  small  circle  with  centre 
at  llio  polo,  when  the  radius  of  the  circle  tends  to  tero.  In  the  example,  I^  la  the  principal  value 
of  the  luteyral. 


4>     - 


INTEGRATION.  197 

Let  the  contour  C  be  as  in  the  figure,  the  breadth  of  the  rec- 
tangle being  wy  and  the  length  oo .     The  integral 

e"d2;/(l  -  O  =  0, 

since  the  pole  2  =  0  is  excluded  by  the  semicircle.  Over  the  paths 
from  p  to  g  and  from  —  g  to  —p  which  are  of  finite  length,  the 
integrand  vanishes,  and  therefore  the  integral  is  zero.  The  residue 
at  0  being  llm  2e"/(l  —  e*)  or  —  1,  the  integral  along  the  semicir- 

cle  =  ire.     From  ^to  —  q,  z  z=  x  +  iri,  and  therefore  the  integral  is 


X' 


«/«o 


€r+''*^dx/(l  4-  e«)  or  —  e'^'-Ji. 

Therefore   /j  +  irt  -  e'*-/!  =  0, 
or  I2  —  cos  Tra  •  /i  =  0,  w  —  sin  ira  •  /i  =  0, 

or  /i  =  w  CSC  Tra,   /g  =  tt  cot  wo. 

It  may  be  remarked  that  if  we  write  the  last  result  in  the  form 


X 


dx  =  7r(cot  ira  —  cot  ttZ)),  0  <  &  <  1, 


l--e« 

there  is  no  longer  a  pole  at  the  origin,  and  the  statement  is  not 
restricted  to  the  principal  value. 

If  we  write  e*  =  ^,  we  have 

r*r-^ctt/(l  -f  0  =  ^  CSC  ira, 

r*(^-i  —  e  '^)dt/{l  —  0  =  'rC^t  '^^  —  cot  irh), 
(3)  In  order  to  make  the  function  log  """^  one-valued,  we  draw 

Z  —  a 

a  line  from  a  to  )3,  and  regard  this  line  as  a  barrier  which  z  must  not 
cross.  Let  a  and  p  be  real,  and  let  a<  P;  the  barrier  may  be 
drawn  along  the  real  axis.  Assign  a  real  value  of  the  logarithm 
to  a  point  a?+  on  the  positive  side  of  the  barrier  j  then  at  any  point 
z  the  value  of  the  logarithm  is 

2— a 

Consider  the  integral 

cm  log  &^dz, 

Jc\p(z)  z—a 

where  ^Vv  is  a  rational  fraction  ;  for 


log 


—  I  (supplement  of  angle  azfi). 
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simplicity  we  suppose  that  if  n  be  the  degree  of  ^(2),  that  of 
^(2;)  <n  —  1,  and  that  ^(z)  has  n  simple  zeros  Zi,  z^''',z^  none  of 
which  lie  on  the  barrier. 

Let  C  consist  of  the  two  sides  of  the  barrier  and  two  small 

circles  round  a  and  B.     Since  the  residue  at  2,  is     \'^  ,   we  have 

r=2.a^iog^^'. 

Jo  yM  Z^  —  a 

Again,  the  residues  at  a  and  p  are  zero,  therefore   I  and  I  are  zero^ 
and  I   may  be  written 


r  may 


fy(^^)dx^+fy(^-)dx_. 


where  f(x)  =  ^  log  ^ 

or  J\A^^)-A^-))dx, 

or,  since  the  logarithm  loses  2  vi  in  passing  from  x^  to  a?_, 

Accordingly  r^^dx  =  2^  log^^^, 

the  formula  for  the  integration  of  the  rational  fraction  ^\^) . 

z  —  R 
If  by  log ^,  we  mean  that  branch  which  is  real  when  z  is  real 


z  —  a 


and  either  >  j8  or  <  a,   log ^  =  log  ^ h  tti,  and  the  formula 

Z  —  a  Z  —  a 

may  be  written 


for  2  ^-  =  0. 


(4)  In  the  same  way,  if  f{z)  =  ^^  Aog  ^^^Y, 

il/{z)\       Z  —  aJ 
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=r^{(-!5!)'-(-fc!--)> 

Jo.     tl/(x)  X—a  Ja     tlf{X) 

and  therefore 

Ja    tl/(x)     ^a?-a  ^     ^'(^r)\\       2;, -ay  ^2,- a) 

Examples,     (1)  Prove  that  if  a  be  real  and  0  <  a  <  1, 

£sin  axdx/x  =  7r/2. 

log— ft ,  taken  over  the  circle  |  z  |  =  1, 

/•ir/2 

prove   I       log  cos  OdO  =  —  tt  log  2/2. 

(3)  riogf^f=i(iog^): 

where  a,  p  are  real  and  positive,  and  a<p, 

§  156.  Differential  equations.  The  following  paragraphs  give  a 
succinct  account  of  a  method,  due  to  Cauchy,  of  proving  the  existence 
of  integrals  of  differential  equations.  The  mode  of  presentation 
is  taken  from  Briot  and  Bouquet's  Traits  des  Fonctions  Elliptiques, 
second  edition,  1875  (Livre  V.,  Fonctions  d^finies  par  des  Equations 
Diff^rentielles). 

It  was  proved  in  §  143  that,  when  ^(2,,  z^)  is  holomorphic  in  the 
regions  Ti,  Tj  bounded  by  Ci,  c^  each  partial  differential  quotient  can 
be  expressed  as  a  definite  integral.  Let  ^(2,  w)  be  a  function  of  the 
two  variables  2,  w,  which  is  holomorphic  in  two  circular  regions  F, 
Ty  of  radii  p,  pi ;  here  z,  w  are  regarded  as  independent  variables. 

The   value   of   — ^y  ^^^  at  «oj  «?o  (^^^  centres  of  the  two  circles)  ' 

cz^'hif 

isffivenbv       ll'^^lllJ-C     C         <f>(z,  tv)dzdio 
^  ^       Szo'hw,'      (2  TTi)  Vq  Jc2  {z  -  ZoY-'Xw  -  Wo)""^' 

Write  2;  —  2o  =  p€*^  w  —  tt'o  =  pi^'S  then 
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and 


^^'il> 


<  r!  a!-^,  where  fx  is  the  greatest  absolute  value  of 


</>(«,  w)  for  the  regions  r,  r^      For  purposes  of  comparison  we  sliall 
need  another  function, 


(l  _  ^~^"Yl  —  ^  —  ^^o\  ' 


the  partial  differential  quotient  at  Zq,  Wq  is 


^+'^ 


^rT  i»r_Ji 


=  ri  ai 


a  quantity  which  is  real  and  positive ;  and  therefore 


< 


^+'^ 


(1) 


hzjSiCo' 

This  inequality  plays  an  important  part  in  what  follows.     Let 
us  now  consider  the  differential  equation 

where  ^  is  the  function  discussed  above.  Suppose  that,  when  z^Zq, 
a  value  of  w  is  Wq]  there  will  be  no  loss  of  generality  if  we  write 
2,)  =  0,  Wq  =  0,  for  this  merely  amounts  to  a  change  of  both  origins. 
We  have  to  prove  the  existence  of  a  solution  lu  =  Pi{z). 

Write  tentatively  w  =  Pi(z)y  so  that  iv  =  0  when  2  =  0.    The  coeffi- 
cients in  Pi(z)  must  be  the  values  of  dtc/dZf  —d^w/ds^f  —  d^w/ds^,  ••• , 

when  2  =  0  and  w  =  0.  W^e  have  for  their  determination  a  system 
of  equations  which  ave  free  from  negative  terms, 


> 


y  J 


(2), 


where  <^i  =  8<^/82,  </>2  =  8</>/8m?,  if>„  =  ^'-^'<l>/^^W. 

The  series  which  is  obtained  in  this  way,  namely, 
«'o'  2  +  u'o"  272 !  +  tco'"  2rV3 !  -h  •  •  •, 

has,  so  far,  merely  formal  significance  as  an  integral.  For  it  has 
not  been  proved  that  it  converges  in  the  neighbourhood  of  (0,  0),  or 
that  it  actually  satisfies  the  differential  equation.  It  will  be  suffi- 
cient if  we  show  that  the  series  is  convergent  for  a  finite  domain  of 
(0, 0) ;  for  it  results,  from  the  method  of  formation  of  the  successive 
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differential  quotients  of  w,  that  ^  and  tv',  together  with  all  their 
differential  quotients  with  regard  to  z,  are  equal  at  (0,  0).  The 
convergence  for  a  finite  domain  is  found  by  comparing  the  series 

w  =  Pi{z),  derived  from  w'  =  ^(lo,  z), 
with  the  series 

W=  Qi(z),  derived  from  W  =  <I»(Tr,  «), 
where  *(TF,  z)  =  ^/{l  -  W/p,)  (1  -  z/p). 

The  coefficients  in  Qi{z)  are  obtained  by  equations 

TT"  =  <l>i  +  1^*2,  I (3), 


which  are  precisely  similar  to  the  equations  (2) ;  and  since  <I>  and 
all  its  partial  differential  quotients  are  real  and  positive  at  (0,  0), 
all  these  coefficients  are  real  and  positive.     Further  the  inequalities 


w' 


which  are  derived  from  (2)  show,  with  the  help  of  the  inequalities 
(1),  that,  when  2  =  0,  w?  =  0,  W=  0, 

I  w'' I  <  *! -f  h-*'-' I  ^2.  >- 


and  therefore  |  Wo^"^  |  <  T^o^*^  k  =  1,  2,  3, .... 

It  follows  that  when  the  series  Qi{z)  is  convergent,  the  series 
Pi{z)  is  also  convergent.  It  will  therefore  suffice  if  we  prove  the 
convergence  of  Qi{z),  or 

Wo'z  -f  Wo"zy2i  -f  w,rzy  31  -f  -, 

for  a  neighbourhood  of  2  =  0  which  is  not  infinitely  small.  This 
is  easily  done,  for  the  equation  in  TFcan  be  solved  by  the  separation 
of  the  variables,  one  of  the  ordinary  methods  of  differential  equa- 
tions.    Let  W=0  when  «  =  0 ;  then  the  solution  is 

Tr-^=-^piog('i-?\ 

^pi  V      pJ 

and  the  two  values  of  IF  are  found  by  solving  a  quadratic. 
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That  branch  of  W  which  vanishes  when  z  =  0  is 


Tr=p.-p.^l  +  2^1og^l-?), 


the  radical  being  supposed  to  reduce  to  + 1  when  2  =  0.  By 
expanding  log  (1  —z/p),  and  afterwards  the  radical,  as  an  integral 
series,  we  find  that  W  is  equal  to  an  integral  series  Qi{z)  whose 
circle  of  convergence  extends  to  the  nearest  singular  point.  This 
singular  point  is  the  branch-point  given  by 

l-f?i^logfl-^')=0, 
Pi         \       pJ 

that  is,  z  =  p(l  —  e-Pi/^t^p)  =  p'(<  p). 

For  all  points  within  the  circle  (p'),  the  branch  of  IF  in  question 
is  given  by  the  series  Qi(z),  whose  coefficients  are  all  real  and 
positive;  therefore 

\W\^Q,{\z\). 

This  last  expression  increases  with  |  z  \  and  is  equal  to  pi  when 
I  «  I  =  p'.     Therefore,  for  all  points  within  the  circle  (p'),  !  TTI  <  pi. 

It  follows  that  the  series  Pi{z)  is  convergent  within  the  same 
circle,  and  that  \io\<,pi  within  this  circle.  Hence  the  solution  is 
a  true  one. 

Briot  and  Bouquet  prove,  by  the  following  considerations,  that 
the  differential  equation  admits  no  other  solution  v^^hich  vanishes 
when  z  =  0.  Suppose  that  iv  is  the  holomorphic  integral  just  found, 
and  that  «;  -|-  <u  is  a  second  integral  which  vanishes  when  z  =  0. 

Hence  dio/dz  =  <l}{iv  +  <u,  «)  —  </>(?(.',  z). 

Since  the  right-hand  side  vanishes  for  <u  =  0  independently  of  the 

value  of  z,  it  must  contain  an  integral  power  of  %ik     Thus 

00 

dio/dz=  (0*1/^(2;), 

where  \l/(z)  is  made  a  function  of  z  only,  by  writing  for  tr,  w,  their 
values  in  terms  of  z.  On  separating  the  variables,  this  equation  can 
be  integrated  along  a  curve  (0  to  f )  and  gives 


-1- (0)0^-^-0,^-*)=  rH^)dz, 
—  1  •/o 


Since  the  integral  is  finite  and  oio  =  0,  the  equation  is  untrue.     There 
remains  the  case  k  =  1 ;  the  value  of  <u  is  then 
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Since  wo  =  0,  w  must  vanish  identically.     Thus  the  solution  of  the 
kind  proposed  is  not  only  existent,  but  also  unique. 

The  analytic  function  associated  with  the  solution  w  =  Pi(z) 
can  be  found  by  the  method  of  continuation.  To  find  a  value  at  a 
place  z',  draw  a  path  from  0  to  2'  and  interpolate  points  between  z 
and  z*  in  the  manner  explained  in  Chapter  III.,  using  each  point  as 
the  centre  for  a  circle  of  convergence.  Progress  towards  2'  may 
be  barred  by  the  presence  of  singular  points  in  the  region  to  be 
traversed. 

§  157.  With  the  aid  of  the  preceding  theorem  it  is  possible  to 
prove  the  existence  and  one-valuedness  of  to  as  a  function  of  z  when 


dw/(lz  =  V (w  —  Ui)  {ic  —  tta)  {10  —  03)  {tv  —  a^), 

<ht  (ht  «s>  <^4  being  four  constants,  supposed  unequal.  Suppose  that 
to  =  1^0  when  z  =  0,  w^i  being  different  from  the  constants  Oi,  a^  a^,  a^. 
Also  let  the  sign  of  the  radical  be  assigned  when  t(;  =  ttv  The 
equation  has  an  integral  which  is  holomorphic  in  the  neighbourhood 
of  2  =  0.  By  the  Weierstrassian  method  of  continuation,  this  ele- 
ment defines  an  analytic  function.  When  a  place  2o  is  reached,  for 
which  10  is  equal  to  ai,  Og,  a^,  a^^  or  x,  the  expression  on  the  right- 
hand  side  of  the  equation  for  dw/dz  ceases  to  be  holomorphic.  That 
the  integral  of  the  equation  is  holomorphic  in  the  neighbourhood  of 
a  point  Zq,  for  which  iv  =  ai,  can  be  shown  by  the  transformation 
w  =  tti  -f  VP,     The  right-hand  side  of  the  resulting  equation, 


2 d  W/dz  =  V{ih  -  "2  H-  ^V^)  («i  -  «3  -f  W')  {ay  -  a^  -f  TP), 

is  holomorphic  in  the  neighbourhood  of  W=  0,  and  therefore  W 
and  w  are  holomorphic  in  the  neighbourhood  of  this  point  Zq. 
Similarly  the  transformations  io  =  \/W,  z  =  Zq-\-z'  enable  us  to 
determine  what  happens  at  a  point  Zq  for  which  tc  =  Qc.  For  the 
equation 


d  W/dz'  =  -  V(l-a,  W)  (1  -  a,  W)  (1  -  a^  W)  (1  -  a^TF), 

when  coupled  with  the  initial  conditions  z'  =  0,  W=  0,  has  an 
integral  ir  which  is  holomorphic  in  the  neighbourhood  of  2'  =  0,  and 
2  =  2o  is  a  pole  of  to.  Thus,  whatever  be  the  values  of  to  at  a  point 
z  =  Zo,  the  integral  of  the  differential  equation  is  one-valued  in  the 
neighbourhood  of  2  =  Zq. 

Picard  has  pointed  out  (Bulletin  des  Sciences  math^matiques, 
1890;  Traits  d' Analyse,  t.  ii.,  fasc.  1)  that  the  above  considerations 
do  not  prove  that  the  function  w  is  a  one-valued  function  of  z 


204  INTEGRATION. 

throughout  the  finite  part  of  the  «-plane.  It  has  been  assumed  that 
the  value  of  the  integral  is  determinate  at  each  point  of  the  a-plane. 
He  makes  the  method  of  continuation  apply  rigorously  to  the  whole 
plane  by  proving  that  the  continuation  can  be  effected  by  a  circle  of 
fixed  radius  p.  Kound  the  points  ai,  Ojj,  aj,  a^,  oo  describe  circles 
(a,),  (oa),  (Og),  (a^),  (x).  Within  the  region  bounded  by  these 
five  circles  there  is  a  finite  radius  of  convergence  at  each  point,  and 
therefore  a  lower  limit,  which  does  not  vanish,  for  the  radii  of  con- 
vergence. When  w  lies  within  (a),  the  transformation  t(?  =  ai-f  TF* 
transforms  (ai)  into  a  new  circle,  and  so  long  as  W  lies  within  this 
new  circle,  there  is  a  lower  limit  of  the  radii  of  convergence  for  IF. 
Similarly  for  the  other  points  ag,  a^,  04,  oo.  The  least  of  these  six 
lower  limits  of  the  radii  of  convergence  of  the  series  which  define  to 
is  a  number  p,  different  from  0 ;  and  wlien  we  assign  to  z,  w  any 
arbitrary  values  Zq,  w^  z^  being  finite,  w  is  one-valued  and  determi- 
nable within  the  circle  whose  centre  is  z^  and  whose  radius  is  the 
fixed  number  p.  From  this  the  desired  conclusion  follows. 
If  we  attempt  to  apply  the  same  argument  to  the  equation 


dw/dz  =  V(t^  —  aO  (w  —  as)  •  •  •  {w  —  Oj^j), 
we  have,  when  to  =  1/W, 

dW/dz  =  -  V(l^  a,  W)  (1  -  (/2]r)...(l  -  a..^^,W) /W>-\ 

and  the  function  on  the  right  is  not  holomorpliic  in  the  neighbour- 
hood of  W=  0,  when  }>  >  1-  The  inference  is  that  w  is  not  a  one- 
valued  function  of  z  throughout  the  finite  part  of  the  2-plane ;  in 
point  of  fact,  w  is  an  infinitely  many- valued  function  of  z,  as  will 
appear  later. 

Seferences.  On  the  general  subject  of  this  chapter,  the  reader  should  con- 
sult: Briot  and  Bouquet,  Fonctions  Elliptiques ;  Cauchy's  Works;  IIermite*s 
Cours  d' Analyse  ;  Jordan's  Cours  d' Analyse  ;  Laurent's  Traite  d' Analyse. 

Cauchy's  fundamental  theorem  has  been  extended  to  double  integrals  of 
functions  of  two  independent  complex  variables  by  Poincard  (Acta  Math.,  t.  ix.). 
Algebraic  functions  of  two  variables  are  discussed  in  Picard's  prize  memoir 
(Liouville,  ser.  iv.,  t.  v.). 


CHAPTER  VI. 

EiEMANX  Surfaces. 

§  158.  Hitherto  we  have  considered  the  «-plane  as  a  single  plane 
sheet  upon  which  the  variable  z  is  represented.  In  the  Argand 
diagram,  to  each  point  z  are  attached  all  the  corresponding  values  of 
w.  As  long  as  to  is  a  one-valued  function  of  2,  no  difficulty  arises ; 
for  every  path  from  «o  to  2  in  the  Argand  diagram  leads  from  the 
initial  value  vo^  to  the  same  final  value  w.  But  if  w  be  a  many-valued 
function,  a  definitely  selected  initial  value  at  2fo  does  not  determine 
which  of  the  values  is  to  be  chosen  at  «,  since  different  paths  from 
2o  to  2  may  lead  to  different  values  of  w  at  2.  A  familiar  instance 
is  afforded  by  the  algebraic  function  given  by  the  irreducible  equa- 
tion F(w*,  2^)  =  0.  Here  each  point  z  has  attached  to  it  n  values 
to.  When  n  >  1,  two  paths  from  Zq  to  z  can  always  be  found  which 
will  lead  from  the  same  initial  value  Wq  at  Zq  to  different  values  at  z. 

In  Riemann's  method  of  representation  one  value  of  w,  and  only 
one,  corresponds  to  each  point  of  a  surface.  Before  considering  the 
general  problem  we  shall  show  how  to  form  a  Riemann  surface  in 
some  simple  special  cases. 

Let  w  =  -y/z.  To  one  z  in  the  Argand  diagram  correspond  two 
values  of  to,  whereas  we  wish  to  make  two  points  correspond  to  two 
values  of  w.  To  these  two  points  the  same  complex  variable  z  should 
be  attached. 

Instead  of  a  single  z-plane  we  take  two  indefinitely  thin  sheets, 
one  of  which  lies  immediately  below  the  other.  For  convenience  of 
description  we  suppose  them  to  be  horizontal.*  To  the  one  value  of 
z  correspond  two  places  in  these  sheets,  one  vertically  below  the 
other.  Every  place  in  the  upper  or  lower  sheet  has  one,  and  only 
one,  of  the  two  values  V«,  —  V«,  permanently  attached  to  it.  If,  for 
a  given  z,  V2  be  attached  to  the  upper  sheet,  then  —  V2  must  be 
attached  to  the  lower  sheet  at  the  point  z ;  but  we  cannot  infer,  from 

*To  avoid  confasion  we  shall  ipeak  of  a  point  of  a  Riemann  surface  as  tk  place.  A  pair  o( 
niinibers  (e,  w)  is  attached  to  each  place,  and  serves  to  name  the  place;  but  It  is  frequently  con- 
venient to  use  a  single  letter  for  the  pair  (z,  w).  When  n  sheets  are  spread  over  the  Argand  dia. 
gnm  for  k,  the  vertical  Hue  through  the  point  z  meets  the  surface  in  n  placet  («,  \o). 
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this  alone,  the  value  for  the  upi)er  sheet  at  a  second  point  z\  When 
«  =  0  or  00 ,  the  values  of  w  are  equal,  and  only  one  place  is  needed 
to  represent  them  ;  hence  we  regard  the  sheets  as  hanging  together 
at  0  and  oo .  But  we  require  a  further  connexion  between  the  two 
sheets.  In  the  Argand  diagram  a  closed  path,  which  starts  from  z 
and  passes  once  around  the  origin,  leads  from  yjz  to  —  V«.  There- 
fore, in  the  Riemann  representation,  if  the  path  start  from  a  place 
in  the  upper  sheet,  to  which  a  value  V2  is  attached,  it  must  lead  to 
that  place,  in  the  lower  sheet,  which  lies  vertically  below  the  initial 
place.  It  follows  that  either  we  must  give  up  the  idea  of  having 
only  one  to-value  attached  to  each  place  of  the  two  sheets,  or  else  we 
must  make  a  connexion  or  bridge  between  the  sheets,  over  wliich 
every  path,  which  goes  once  round  the  origin,  must  necessarily  pass. 
If  the  bridge  stretch  from  0  to  oo ,  without  intersecting  itself,  this 
condition  will  be  satisfied  for  any  finite  path.  In  this  example  it 
should  be  noticed  that  0  and  00  are  branch-points  in  the  2-plane,  and 
that  the  bridge  extends  from  branch-point  to  branch-point. 

Secondly  we  know  that  the  same  path,  described  twice  in  the 
same  direction,  leads  from  V«  to  V2,  e.e.  from  a  place  of  the  upper 
sheet  to  the  same  place  of  the  upx^er  sheet,  assuming  that  the  initial 
place  lies  in  the  upper  sheet.  The  first  circuit  takes  the  place  into 
the  lower  sheet ;  in  order  that  the  second  circuit  may  restore  the 
place  to  the  upper  sheet,  it  is  necessary  that  it  should  pass  along  a 
bridge  from  the  lower  sheet  to  the  upper.  This  condition  and  the 
preceding  one  are  satisfied  by  a  double  bridge,  or  branch-ait,  which 
extends  from  0  to  oc.  Figure  48,  a,  is  a  section  of  the  surface  made 
by  a  plane  perpendicular  to  the  bridge. 

.  flfi      61        Ci      di 


><  («) 


(^2      bi       02      (It 
a  I       h\        c\      di 
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X  (^) 


a%      b't        c't      da 
Fig.  48 

Finally  a  closed  path  in  the  Argand  diagram,  which  includes  no 
branch-point,  restores  the  initial  value  of  2t\  It  remains  then  for 
us  to  show  that  such  a  path  gives  a  closed  path  in  the  Riemann 
surface.  There  is  often  an  advantage  in  distinguishing  by  suffixes 
the  places  in  which  a  vertical  line  cuts  the  sheets.  In  this  notation 
Zi  and  Z2  moan  corresponding  places  z  in  the  first  and  second  sheets. 
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A  closed  path  whicli  starts  at  z,  must  end  at  z^  and  not  at  Zj.  With 
this  notation,  Fig.  49  shows  that  a  closed  path  in  the  Ai^and 
diagram  which  does  not  enclose  0,  is  a  closed  path  in  the  Kieiuann 
surface.  For  instance,  a  point  which  starts  at  a  place  Oi  an( 
describes  the  path  in  Fig.  49,  in  the  direction  of  the  arrow,  passes 
at  b  into  the  lower  sheet,  at  c  into  the  upper  sheet,  at  d  into  the 


lower  sheet,  and  finally  at  e  into  the  upper  sheet,  returning  to  the 
initial  place  a,.  The  figure  also  shows  that  the  path  ^ifj^j  leads 
from  g,  to  g^,  whereas  qcjq-.riqi  Is  closed. 

The  Riemann  surface  for  if  =  Vz  is  of  the  form  given  in  Fig.  50. 
Looking  from  0  to  a  the  sheet  1  on  the  left  continues  along  Oa  into 
the  sheet  2  on  the  ri^ht  and  the  sheet 
1  on  the  right  into  the  sheet  2  on  the 
left.  Tlie  branch-cut  Oa  extemls  fiom 
0  to  00,  but  IS  not  necessarily  straight , 
the  sheets  1  ind  2  are  nearly  parallel 
infinitely  close  to  one  another  and 
infinitely  extended  in  two  dimensions 
The  figure  illustrates  the  way  in  which 
the  surface  winds  round  the  point  0. 


T!ie  displacement  of  a  branck-cul. 
The  places  a„  bf,  are  consecutive  in 
Fig,  48,  a ;  but  a,,  i„  or  n,,  !„  are  not 
consecutive.  Thus  if  the  values  of  the  function  at  a„  Oj,  be 
Va,  —  V<i,  continuity  requires  that  the  values  at  b„  bj,  shall  be 
—  Vft,  Vfi;  then  the  values  at  c„  di,  ■■■  are  — Vc,  — Vd,  ■■■,  and 
so  on.  The  position  of  the  branch-cut  or  bridge  has  been  defined 
only  to  this  extent,  that  it  must  pass  from  0  to  qo,  and  never  cut 
itself.    Xaturally  any  other  branch-cut,  subject  to  these  conditions. 


Fig.  60 
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will  equally  serve  our  purpose.  Let  the  cut  be  deformed  from  V 
to  V\  and  consider  the  same  vertical  section  of  the  surface  as  in 
Fig.  48.  Fig.  48,  6,  represents  the  new  state  of  things.  A  com- 
parison of  this  figure  with  Fig.  48,  a,  shows  that  the  points  which 
have  changed  sheets  {e.g,  6i,  h^  which  have  become  h^j  W)  carry  the 
values  of  to  with  them.  For  the  value  at  a^,  in  Figs.  48,  a,  and 
48,  b,  being  Va,  the  value  at  hi  in  Fig.  48,  a,  is  V6,  and  the  value 
at  bi  in  Fig.  48,  6,  is  also  -y/b.  Viewing  the  whole  surface.  Fig.  50, 
when  the  branch-cut  is  shifted  to  V,  the  part  of  the  lower  sheet 
between  V  and  V  becomes  part  of  the  upper  sheet,  and  vice  versd. 
These  considerations  show  what  is  involved  in  the  shifting  of  a 
branch-cut. 

Let  us  next  examine  the  function  w  =  V(z  —  a){z  —  b).  This 
function  is  two- valued ;  we  wish  to  make  one  value  of  w  correspond 
to  one  place  of  the  Riemann  surface,  and  must  therefore  have  a 
two-sheeted  surface.  The  branch-^wints  are  a  and  6.  In  the  Argand 
diagram,  we  know  that  a  circuit  round  either  branch-point,  with  an 
initial  value  w,  leads  to  a  final  value  —to ;  while  a  circuit  which 
includes  both  branch-points  restores  the  initial  value.  This  suggests 
that  we  draw  a  bridge  from  a  to  b.  Any  path,  on  meeting  the 
bridge,  has  to  change  from  one  sheet  to  another,  but  the  sheets  are 
unconnected  except  along  the  bridge. 

§  159.  The  Riemann  sphere.  We  have  now  had  two  simple 
illustrations  of  a  Kionianu  surface.  Before  giving  other  examples 
and  tlie  general  theory,  we  point  out  that,  as  in  the  case  of  the 
Argand  diagram,  tliere  is  often  a  great  advantage  in  substituting 
for  a  surface  formed  of  infinite  plane  sheets  a  closed  surface.  Any 
surface  may  be  selected  which  has  a  (1,  1)  correspondence  with  the 
plane  surface,  the  simplest  closed  surface  being  tlie  sphere. 

Let  us  suppose,  then,  the  Niemann  surface  inverted  with  regard 
to  an  external  point  0',  which  lies  vertically  below  0  at  unit  distance. 
A  two-sheeted  lliemann  surface  becomes  two  infinitely  near  spheres, 
joined  together  at  the  branch-points.  These  two  spheres  touch  each 
other  at  0',  but  by  a  slight  displacement,  this  connexion  can  be 
destro^^ed,  except  when  oo  is  a  branch-point  in  the  plane  surface ; 
in  fact,  in  the  last  example,  the  only  connexion  is  along  a  line 
extending  from  the  branch-point  a  to  the  branch-point  6,  whereas 
the  Riemann  sphere  for  the  function  iv  =  -\/z  has  branch-points  at 
0  and  0',  which  are  connected  by  a  bridge  lying  along  any  line,  as 
for  instance  the  half  of  a  great  circle,  from  0  to  0'. 

It  is  now  clear  that  tlie  function  -\/z  is  only  a  case  of  the  more 
general  function  V(2  —  a){z  —  b).    We  may  regard  the  sphere,  in 
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the  second  case,  as  stretched,  without  tearing,  until  the  branch- 
points are  diametrically  opposite,  and  then  developed,  by  inversion, 
upon  the  tangent  plane  at  either  branch-point.  It  should  be  noticed 
that,  in  the  case  of  V (2  —  a)  (2  —  6),  the  method  suggested  by  the 
first  example,  namely,  the  drawing  of  branch-cuts  from  a,  6,  to  00 , 
does  not  differ  essentially  from  that  adopted  here;  for  00  is  an 
ordinary  point  on  the  sphere,  and  the  two  cuts,  from  a,  6,  to  00 , 
amount  merely  to  a  single  cut  from  a  to  6. 

§  160.  TJie  function  w  =  z^^\  '  To  a  given  z  correspond  n  values 
of  w.  We  wish  to  make  one  value  of  w  correspond  to  one  place  of 
the  Riemann  surface  j  we  must  therefore  have  an  n-sheeted  surface. 
Let  the  n  values  of  w,  for  a  given  2,  be  «?i  =  2*/",  w^  =  aivi,  w^  =  a'lTi, 

• ..,  w„  =  a*~^Wi,  where  a  =  cos  —  4- 1  sin The  way  in  which  we 

n  n 

number  the  sheets  is  immaterial.  Let,  then,  Wj,  Wj,  •••,  «?n  belong, 
initially,  to  the  first,  second,  •••,  nth  sheets  respectively.  In  the 
Argand  diagram,  one  positive  circuit  round  the  origin  changes  z^^* 
into  a2*/",  Le.  Wi  into  w^  A  second  circuit  changes  w^  into  tOj,  •••,  an 
nth  changes  w^  into  it'i. 

Hence  if,  with  the  previous  notation,  2i,  «„  •••,  z^  be  n  places  in 
the  same  vertical  line,  to  all  of  which  z  is  attached,  the  first  circuit 
must  lead  from  Zi  to  z^,  the  second  from  z^to  z^j  •••,  the  nth  from  z^ 

^ V    ^ ' 

2 Y\ 2 2 

8 y^ '- 3 

4 ^^ -4 


-n 


n = 

Fig.  51 

to  Zy,  A  bridge  must  be  drawn,  as  in  Fig.  49.  A  closed  path  which 
passes  once  round  the  origin  is  an  open  curve  in  the  Riemann  sur- 
face. Suppose  that  this  path  starts  at  the  point  2,  and  proceeds  in 
the  positive  direction.  The  first  description  leads  from  z^  to  z^,  the 
second  from  z^  to  2,.  •••,  the  7?th  from  2„  to  2,.  A  negative  descrip- 
tion of  the  path  leads  from  2,  to  2„,  from  2„  to  2,_i,  from  2„_i  to  2„_t, 
and  so  on.    By  drawing  the  bridge,  it  is  easy  to  see  that  any  closed 
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path  in  the  Argand  diagram,  which  does  not  include  the  branch- 
point 0,  gives  a  closed  path  on  the  Kiemann  surface,  for  such  a 
path  must  cross  the  bridge  an  even  number  of  times  (see  Fig.  49  for 
the  special  case  7i  =  2)  ;  let  a,  b  be  two  consecutive  points  where 
the  path  crosses  the  bridge.  If,  at  a,  the  point  pass  from  the  icth 
to  the  Xth  sheet,  it  remains  in  the  Xth  sheet  till  it  reaches  6,  and 
then  passes  back  to  the  icth  sheet  Thus,  on  the  whole,  it  returns 
to  the  original  sheet,  and  the  path  is  closed.  Fig.  61  represents  a 
section  of  the  surface  made  by  a  plane  perpendicular  to  the  direc- 
tion of  the  bridge,  and  viewed  from  the  origin. 


§101.  The  function  w=z^z{l-z){a-z){b-z){c-z).  The 
function  is  two-valued,  with  branch-i)oints  at  0,  1,  a,  6,  c,  oo .  The. 
Riemann  surface  must  be  two-sheeted.  It  is  required  to  find 
the  connexions  between  the  sheets.  From  the  theory  of  loops  we 
know  that  a  closed  curve  which  surrounds  an  even  number  of  the 
six  branch-points  (infinity  included),  or  which  passes  an  even 
number  of  times  round  a  single  branch-point,  will  reproduce  the 
initial  value  of  w;  whereas,  if  the  curve  enclose  branch-points  an 
%-^dd  number  of  times,  the  initial  value  of  w  is  reproduced  with  a 
vx  change  of  sign.  The  branch-cuts  in  the  Riemaim  surface  must  be 
so  constructed  that  a  path,  which  is  closed  in  the  Argand  diagram, 
shall  lead  from  z^  to  Zi  or  Zo,  according  as  it  includes  an  even  or  an 
odd  number  of  branch-points,  where,  in  estimating  the  number,  we 
must  count  each  branch-point  as  often  as  the  path  encircles  it. 

A  figure  would  show,  immediately,  that  cuts  along  straight  lines 
from  0,  1,  a,  b,  c,  to  oc  satisfy  these  requirements,  but  a  simpler 
arrangement  is  to  join  0  to  1,  a  to  6,  c  to  oo ,  by  branch-cuts.  These 
branch-cuts  must  not  cross  themselves  or  one  another.  In  Fig.  52 
they  are  represented  by  straight  lines.     This  figure  shows  that  paths 


Fig.  62 

which  enclose  an  even  number  of  branch-points  in  the  z-plane  are 
closed  on  the  Riemann  surface,  whereas  qx^'q^^  which  encloses  three 
branch-points,  begins  in  the  upper  sheet  and  ends  in  the  lower. 

In  the  same  way  the  Riemann  surface  can  be  found  for  the  square 
root  of  a  rational   integral  function  of  degree  2n  — 1  or  2n.     It 


RIOfANN    SURFACES.  211 

should  be  noticed  that  the  former  function  is  a  special  case  of  the 
latter,  created  by  one  branch-point  moving  off  to  infinity. 

§  162.  Biemann  surfaces  for  irreducible  algebraic  functions. 
We  are  now  in  a  position  to  construct  a  Kiemann  surface  for  the 
general  algebraic  function.  Let  the  function  be  n-valued.  Take  n 
infinitely  thin  sheets,  lying  infinitely  near  one  another.  We  first 
assign  to  the  n  sheets  the  branches  which  correspond  to  a  given  2, 
say  z  =  z^^\  which  is  not  a  critical  point.  When  z  describes  a  path 
from  z^^^  to  a  branch-point  a,  we  determine  by  the  principle  of  con- 
tinuity those  values  into  which  the  several  initial  values  of  w  pass; 
by  observing  those  which  belong  to  the  cyclic  systems  near  a  we 
decide  the  connexion  of  the  sheets  at  a.  Through  the  sheets  to 
which  one  and  the  same  cyclic  system  of  values  is  attached,  a  branch- 
cut  is  drawn  from  a  to  00 ,  and  this  is  done  for  each  cyclic  system  at 
a ;  the  branch-cuts  being  distinct,  though  they  may  interlace  (as  in 
Fig.  53). 


Starting  afresh  from  z^^\  we  repeat  the  process  for  every  other 
branch-point. 

It  will  be  convenient  to  suppose  that  neither  the  paths  from 
z^^^  to  the  branch-points,  nor  the  branch-cuts  from  the  branch-points 
to  00 ,  intersect  one  another ;  also  that  none  of  the  paths  encounters 
a  branch-cut.  It  is  clear,  as  in  §  159,  that  a  new  system  of  x>aths 
may  lead  to  quite  different  connexions  of  the  sheets.  When  the 
connexions  of  the  sheets  have  been  ascertained,  the  branch-cuts  can- 
not be  drawn  at  random,  but  must  satisfy  the  requirements  of  the 
cyclic  system  or  systems  at  00 .  That  is,  a  very  large  circuit  which 
begins  at  any  phice  of  the  surface  must  produce  the  same  effect  as 
in  the  theory  of  loops ;  this  effect  being  nil  when  00  is  not  a  branch- 
point. 

The  system  of  branch-cuts  adopted  is  merely  one  of  infinitely 
many  which  are  available  when  the  connexion  of  the  sheets  has  been 
established.  For  example,  the  cuts  may  be  drawn  to  any  finite 
point  instead  of  to  x ,  regard  being  paid  to  the  requirements  of  the 
cyclic  systems  at  that  point  and  to  the  branch-point  at  00.     Sup- 
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pose  that  a  non-critical  point  Zq  is  selected  in  the  Argand  diagram 
and  that  cuts  are  made  in  the  z-plane  from  Zq  to  the  branch-points 
of  the  function.  Let  these  cuts,  Fi,  Kj,  •••,  K^,  be  regarded  as  hav- 
ing positive  and  negative  banks,  which  are  met  in  the  order 
Fi'^FrK2'^  •••  Vr^V^  on  description  of  a  small  circle  round  Zq.  By 
superposing  w  —  1  similarly  cut  sheets,  called  sheets  2,  3,  •••,  ?i,  on 
the  z-sheet,  and  by  joining  the  n  positive  banks  of  the  cuts  F«  to  the 
n  negative  banks  of  the  same  cuts,  the  n  sheets  become  connected, 
and  the  sheets  1,  2,  •••,  n  pass  into  the  sheets  «!,  «» •••,  a^  where 
(«i>  «»•••>  ««)  is  a  permutation  of  (1,  2,  •••,  w).  Let  the  resulting 
substitutions  along  the  r  cuts  V^  be  S^  >S^2>"*>  ^ry  then  if  the  new 
surface  is  to  be  a  Eiemann  surface  in  which  it  is  possible  to  pass 
from  any  one  place  to  any  other  by  a  continuous  path,  it  is  necessary 
that  SiSi'^Sr  be  equal  to  1.  When  an  ?i-sheeted  surface  is  con- 
structed by  the  process  just  described,  the  requisite  data,  in  orcj^r 
that  it  may  be  a  Riemann  surface,  are  the  positions  of  2^  of  the 
branch-points,  and  of  the  lines  Vk,  together  with  the  substitutions 
'S'l,  ^2>  •••)  ^tf  where  8182'" Sr  =  l*  See  Hurwitz,  Riemann'sche 
Fliichen  mit  gegebenen  Verzweigungspunkten,  Math.  Ann.,  t.  xxxix. 

A  branch-point  a  in  Cauchy's  theory  of  loops  is  on  the  Riemann 
surface  one  or  more  branch-places  (a,  b)  with  or  without  ordinary 
places  (a,  c) ;  all  these  places  lying  in  the  same  vertical.  A  loop  to 
a  from  z^^^\  in  Cauchy's  theory,  is  a  vertical  section  of  the  surface, 
consisting  of  n  1(j02)s  on  the  surface  which  are  closed  or  unclosed 
according  as  they  pass  near  (a,  c)  or  (a,  b).  When  a  branch-cut  has 
been  drawn  from  every  branch-place  to  oo ,  any  path  C  on  the  sur- 
face which  begins  and  ends  at  places  in  the  same  vertical  can  be  con- 
tracted into  loops  on  the  surface,  precisely  as  in  §  127.  For  there 
has  arisen  nothing  to  invalidate  the  theorem  of  that  article.  A  closed 
loop  on  the  surface  is  of  no  effect,  and  may  be  omitted. 

To  each  place  of  the  surface  there  corresponds  a  pair  of  numbers 
{Zy  w)  satisfying  the  equation  F=0.  How  many  places  of  the  sur- 
face correspond  to  each  j)air  of  numbers  ?  Evidently  only  those 
places  which  lie  in  the  same  vertical,  and  which  also  bear  the  same 
value  of  u\  First,  when  z  is  near  a,  let  r  values  of  w  become  nearly 
equal  to  b,  and  form  a  cyclic  system.  As  in  §  160  the  r  sheets  in 
wliich  these  nearly  e(pial  values  lie  are  regarded  as  hanging  together 
at  one  place  (a,  b),  whether  or  not  these  sheets  are  consecutive. 
Next,  let  there  be  a  node  at  a ;  then  not  only  are  two  values  of  w 
equal  to  b  when  z  is  equal  to  a,  but  also  two  values  of  z  are  equal  to 
a  when  to  is  oriual  to  b.  The  series  near  a  for  these  branches  are 
integral  (§  113),  and  a  circuit  round  a,  which  starts  from  a  place 
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Fig.  64 


near  (a,  6),  must  lie  wholly  in  one  sheet.  There  is  therefore  no 
connexion  between  the  two  sheets  near  (a,  6).  And,  in  general, 
when  the  pair  (a,  b)  constitute  a  higher  singularity,  the  sheets  to 
which  are  attached  those  branches  which  are  given,  near  (a,  6),  by 
integral  series,  have  no  connexion  at  (a,  b)  with  other  sheets.* 

We  have  already  had  instances  in  which  branch-cuts,  instead  of 
proceeding  to  the  common  point  oo,  are  drawn  directly  from  one 
branch-place  (a,  b)  to  another  (a',  b').  We  have  now  to  examine  when 
this  is  possible.  Since  branch-cuts 
are  not  allowed  to  cross  one  another, 
the  same  sheets  must  hang  together 
at  the  two  branch-places,  and  a  path 
C,  which  starts  in  one  of  these  sheets 
and  encloses  these  branch-places  and 
no  others,  must  run  entirely  in  the 
one  sheet.  If,  then,  on  crossing  the 
original  branch-cut  a  oo ,  C  pass  from 
the  Kth  to  the  Xth  sheet,  it  must 
on  crossing  the  original  branch-cut 
a'oo,  pass  back  from  the  Xth  to 
the  icth  sheet.  This  shows  that  if  the  positive  loop  from  z^^^  to 
a  permute  the  branches  in  the  cyclic  order  (wiWi'-'W^),  the  posi- 
tive loop  from  2^"^  to  a'  must  permute  the  same  branches  in  the 
cyclic  order  (wit<?^M?^_i-"  Wo) ;  that  is,  the  substitutions  due  to  the 
branch-cuts  at  z^^^  must  be  inverse.  If  not,  aa'  is  not  a  permissible 
branch-cut.  When  the  surface  is  two-sheeted,  the  condition  is  satis- 
fied by  any  pair  of  branch-points. 

§  163.  Examples  of  Riemann  surfaces  for  algebraic  functions. 
The  construction  of  a  Riemann  surface,  in  the  study  of  the  rela- 
tion of  two  complex  variables,  is  an  exercise  similar  to  the  tracing 
of  a  curve  in  the  field  of  real  variables.  The  present  problem  is  to 
map  the  2(7-plane  on  the  2-plane,  when  a  relation  F{tc'^j  2'")  =  0  is 
assigned.  It  should  be  noticed  that  there  is  not  only  an  w-sheeted 
2-surface,  but  also  an  m-sheeted  «t'-surface,  the  places  (2,  tc)  and  («?,  z) 
on  the  two  surfaces  being  in  (1,  1)  correspondence,  except  possibly 
at  special  points.  It  is  often  advisable  to  construct  both  surfaces. 
The  continuity  of  each  branch,  and  the  angular  relations  near  sj)ecial 
points,  as  summed  up  in  §  111,  are  the  most  important  elements  in 
the  solution  of  the  problem.     In  determining  the  path  of  w  in  its 

*  Instead  of  a  penultimate  form  in  the  Cartesian  sense,  we  can  imagine  a  horizontnl  diftplnce- 
ment  of  some  of  the  sheets,  whiuh  necessitiites  poHsibly  a  stretching  of  these  sheets,  until  there 
lie,  in  any  one  venical,  only  two  equal  values  of  w. 
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plane,  for  a  given  path  of  z  in  its  plane,  we  must  attend  specially  not 
only  to  the  branch-points  in  the  z-plane,  but  also  to  those  points  in 
the  2-plane  which  correspond  to  branch-points  in  the  fo-plane.  Cor- 
responding to  a  simple  branch-point  h  in  the  w-plane,  there  is  a  point 
o  in  the  z-plane  near  which  to  —  6  =  P^iz  —  a);  so  that  when  z  moves 
towards  a  in  a  given  direction,  makes  a  half-tnm  round  a,  and  pro- 
ceeds in  the  same  direction,  a  branch  of  no  moves  towards  6  in  a  cer- 
tain direction,  makes  a  complete  turn  round  6,  and  proceeds  in  the 
opposite  direction.  We  shall  speak  of  such  a  point  as  a  turn-point. 
If  (a,  6)  be  any  pair  of  finite  values,  and  if  z  describe  a  small  circle 
round  a,  w  turns  round  w  =  h  with  the  same  direction  of  rotation. 
We  shall  suppose  that  the  branches  «?i,  m?2,  •••,  w^  are  initially  assigned 
to  the  upper,  second,  •••,  lowest  sheets. 


-  «•      "(i^r 


Initially  let  2:  =  0,  «:,  =  exp  (vi/'i),  W2  =  iwi,  tTg  =  tWj,  W4  =  wr,. 
The  series  for  iv  near  «  =  —  1  are  ic  =  l\{z  -|- 1)*/^  Therefore  when 
2;,  starting  from  0,  describes  positively  the  circle  whose  centre  is  —  1, 
which  by  §  127  is  equivalent  to  a  loop  from  0  to  —  1,  the  branches 
permute  in  the  cyclic  order  {iCiU\w^to^),  Similarly,  near  «  =  1,  the 
series  for  tv  are  1/w  =  P^{z  —  l)^''^  and  when  z  describes  positively 
a  circle  whose  centre  is  1,  the  branches  permute  in  the  order 
{u\iL\^v^n\).  A  four-sheeted  surface,  with  a  branch-cut  from  —  1  to  1, 
extending  through  all  the  sheets,  satisfies  the  requirements.  Look- 
ing from  —  1  to  1,  the  permutations,  either  at  1  or  —  1,  require  that 
the  right-hand  portions  of  sheets  1,  2,  3,  4  shall  pass  into  the  left- 
hand  portions  of  sheets  2,  3,  4,  1.  This  completes  the  construction 
of  the  surface.  A  contour  on  the  surface,  which  encloses  both  1  and 
—  1,  restores  the  initial  value  (§  127). 

Ex.  (2).  w-^l/w=^2z. 

For  a  given  z  there  are  two  values  of  ?c,  say  w^  and  Wf,  connected 
by  the  relation  av^w.^  =  1.  Hence  the  surface  has  two  sheets.  The 
branch-places  are(l,  1)  and  (—  1,  —  1). 

If  w'l  describe  an -arc  of  a  circle  from  —  1  to  -|- 1,  the  other  root 
W2  describes  the  remaining  arc,  and  2,  =  {w^  -f  it'2)/2,  describes  an  arc 
from  —1  to  -hi  in  its  own  plane  (Fig.  bo).  If  w^  describe  the 
circle  C,  whose  centre  is  0  and  radius  1,  so  does  tCj;  and  z  moves 
along  the  real  axis  from  —  1  to  -f  1.  Let  this  line  be  chosen  as 
the  branch-cut.  Since  the  two  sheets  are  joined  solely  along  the 
straight  line  from  —  1  to  -h  1,  and  since  this  line  maps  into  the  unit 
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circle  round  the  t(H)rigin,  it  follows  that  to  all  points  of  one  of  the 

2r-sheets  correspond  all  points  inside  the  circle  G  in  the  to-plane,  and 

to   all   points   of    the    other 

«-sheet,  all  points  outside  this 

circle.     In  the  case  of  a  circle 

in  the  «^plane  through   —  1 

and  1,  to  the  arc   inside    O 

corresponds  an  arc  in  the  one 

sheet;   to  the  remaining  arc 

outside    0    corresponds    the 

same  arc  in  the  other  sheet. 

To  the  set  of  circles  in 
the  M^plane  with  limiting 
points  ±  1,  correspond  circles 
with  limiting  points  ±  1,  de- 
scribed in  both  sheets  of  the 
z-plane.  Again,  if  tvi  =  pe*^, 
we  have 

tc?2=e"''Vp,2a5=  (p4-l/p)  cos  Oy 
^y^ip  —  Vp)  sin  B\ 

therefore  to  circles  round  the 
origin  in  the  to-plane,  corre- 
spond ellipses  with  foci  ±  1 ; 
also  to  lines  through  the  origin  in  the  to-plane,  correspond  the  con- 
focal  hyperbolas.  The  to-plane  is  a  conform  representation  of  the 
two-sheeted  Riemann  surface. 

The  reader  will  find  interesting  discussions  of  this  and  allied 
examples  in  Holzmiiller's  Theorie  der  Isogonalen  Verwandtschaften. 

Ex.  (3).  The  relation  considered  here  is  a  form  of  the  relation 

ato*  +  26to -f  c  -f  2  (ttito^ -h  26ito -f  Cj)  =  0, 

which  defines  the  general  (2,  1)  correspondence.  We  shall  show 
that  this  general  relation  can  be  brought,  by  (1,  1)  transformations 
of  both  to  and  z,  to  the  form  to**  =  z\ 

The  branch-points  z,,  z^  are  given  by  the  equation 

(a  -f  aiz)  (c  -f  c^z)  =  (2^  -f  hyz)^. 

Let  {z  —  z^)/{z  —  z.j)  =  z';  in  the  new  equation  between  w  and  2',  the 
equal  values  of  to  are  given  by  «'  =  0  and  2'  =  00 ;  and  the  equation 
is  of  the  form 


Fig.  66 
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If  then  we  write  {a!w -f  b')/(aito -f  bi)  =w;',  the  proposed  reduction 
is  effected. 

Without  going  into  details,  we  can  infer  at  once  that  in  the 
general  (2,  1)  relation,  when  we  choose  as  branch-cut  a  circular  arc 
in  the  2-plane,  the  two  sheets  of  the  ^-surface  map  respectively  into 
the  interior  and  exterior  of  a  circle  in  the  lo-plane.  By  the  last 
example,  any  circle  in  the  tc-plane  maps  into  the  inverse  of  a  conic 
in  the  z-plane  (compare  §  23) ;  and  by  §  47,  any  circle  in  the  z-plane 
maps  into  a  special  bicircular  quartic  in  the  to-plane,  namely  the 
inverse  of  a  Cassinian.  The  2-circle  is  a  double  circle,  lying  in  both 
sheets ;  when  it  includes  one  branch-point  it  is  a  unipartite  curve 
and  maps  into  a  unipartite  quartic ;  but  when  it  includes  neither  or 
both  of  the  branch-points,  it  is  bipartite,  and  maps  into  two  distinct 
ovals. 

Ex.  (4).        id^-3w  =  2z. 

*  Here  SF/kv  =  0  gives  3  m;*  -  3  =  0,  i.e.  «?  =  ±  1. 

The  equal  values  of  iv  arise  from  the  ^-values  1,  —  1,  oo ;  and  the 
values  of  w  which  correspond  to  these  special  2-points  are  —  1,  —  1, 
2 ;  1, 1,  —  2 ;  00,00,00.  We  have  to  determine  the  manner  in  which 
the  sheets  of  the  Riemann  surface  hang  together. 

At  the  origin  iv  =  0,  V3,  —  V3.  Let  these  values  be  attached 
in  this  order  to  the  throe  sheets.  Calling  the  branches  tq,  iv^y  W3,  it 
is  clear,  from  the  Theory  of  Equations,  that  the  following  lemmas 
hold :  — 

( 1 )  ici  -f  ic.2  +  ic^  =  0. 

(2)  When  iv  is  small,  an  approximate  value  is  i^  =  — 22;/3. 

(3)  All  the  roots  are  real,  when  z  is  real  and  \z\<  1. 

Using  a  ?t'-plane,  let  2;,  starting  from  0,  move  along  the  real  axis 
to  —  1 ;  by  lemma  3,  tc^  starting  from  0  moves  along  the  real  axis, 
and,  by  lemma  2,  it  moves  to  the  right.  In  order  to  maintain  the 
centroid  at  0  (lemma  1),  it'g,  which  starts  from  —  V3,  must  remain 
to  the  left  of  0.  Hence  Wi  and  w^  unite  when  z  =  —  l.  In  the  same 
way  it  can  be  proved  that  u'l  and  ic^  unite  when  2  =  1.  Accordingly, 
in  the  Kiemaun  surface,  sheets  1  and  2  join  at  «  =  —  1,  sheets  1  and 
3  at  2;  =  1.     At  2;  =  GO  all  the  sheets  join. 

§  164.   Ex.  (5).    The  (3,  1)  correspondence. 

Let  zU-^  V=  0,  where  U  and  Fare  cubics  in  w.  Any  two  cubics 
when  rendered  homogeneous  by  writing  w/t  for  ic,  may  be  written 
in  the  forms  SQ/Sw,  SQ/St,  where  Q  is  a  homogeneous  quartic  in  to 
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and  t  (Salmon,  Higher  Algebra,  Fourth  Edition,  §  217),  and  the 
relation  may  be  written 

zSQ/Sw  +  SQ/^  =  0, 

the  7  effective  constants  of  the  original  relation  being  reduced  to  4 
by  means  of  the  3  disposable  constants  in  the  (1,  1)  transformation 
effected  on  w.  In  this  form  z  is  the  third  polar  of  w  with  regard  to 
a  fixed  quartic,  and  accordingly  the  correspondence  of  a  point  and 
its  third  polar  with  regard  to  a  quartic  is  the  general  (3,  1)  corre- 
spondence. Let  Q  be  brought  to  the  canonical  form  w^  -f  (jcw^ti^  -f  ^ 
(§  44)  ;  then  tlie  correspondence  is  defined  by 

2(m;» -f  3ct(;)  +  3cMr^  +  1  =  0. 

The  turn-points  in  the  w-plane  are  given  by  the  Hessian  of  Q 
(§  36),  that  is  by 

H=c(w^  +  1)  +  (1  -  3c2)i(;2  =  0. 

The  roots  of  II  being  a,  —  a,  1/a,  —  1/a,  we  shall  take  the  case 
when  one  root  is  real ;  it  follows  that  all  the  roots  are  real.  Let  a 
be  that  root  which  is  positive  and  <  1. 

We  have  when  «  =  0,  to  =  ±  V— l/3c,  oo,  / '   " 


and  when  %  is  near  0,      18c^(u'T  V— l/3c)  =  (1—  9c^)«, 

or  w  =  —  ^c/z. 

To  real  values  of  z  correspond  real  values  of  to,  and  also  the  C 
points  of  the  curve  whose  equation  is 


9 


Sczv'  +  l     3(^4-1 
where  w  and  w  are  conjugate, 

or  3c{w^w'  -f  1)  4-w,^  -f  mt  -f  tow(l  -  9c*)  =  0, 

or,  in  polar  co-ordinates, 

3  c  (p^  + 1 )  4-  2  p3  cos  2  ^  -f  p2  ( 1  _  9  c2)  =  0. 
Regarding  a  as  given,  c  is  determined  by 
3c2-l  =  c(fr4.l/rt2), 

and  the  two  values  of  c  have  opposite  signs.  Selecting  the  negative 
value  of  c,  let  Wi,  tOj,  tCg  be  the  3  branches  of  to,  and  let  iVi  be  that 
branch  which  is  positive  when  «  =  0,  w^  that  which  is  oo  when  z  =  0, 
and  tOj  that  which  is  negative.  Also  let  these  values  be  assigned 
to  the  first,  second,  and  third  sheets  respectively  at  2  =  0. 
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When  z  (Fig.  66),  starting  from  the  origin,  moves  to  the  right 
along  the  real  axis,  the  approximate  values  show  that  Wj  and  tu,  move 
to  the  right,  inasmuch  as  1  —  9  c*  >  0 ;  while  w,  moves  to  the  left. 
Also  the  point  at  which  Wi  starts  lies  between  a  and  1/a.  There- 
fore, at  the  first  branch-point  p,  sheets  1  and  2  join.  When  z  describes 


a  half-turn  round  fi  and  proceeds  along  the  real  axis,  tOi  and  «?j  make 
quarter-turns  round  the  point  1/a,  and  then  describe  the  right-hand 
oval,  meeting  again  at  to  =  a.  Therefore  again,  at  the  second  branch- 
point 1/Pj  sheets  1  and  2  join.  When  z,  after  making  a  half-turn 
round  l/)3,  proceeds  to  the  right,  Wj  proceeds  to  the  left  to  meet  tCg, 
while  t(?i  moves  to  the  right.  Therefore,  at  the  branch-point  — 1/)3, 
sheets  2  and  3  join.  When  z,  after  a  half -turn  round  —  l/)3,  moves 
to  —  )3,  iVz  and  xor^  describe  the  left-hand  oval,  and  meet  again  at 
w  =  —  l/«.  Therefore  sheets  2  and  3  join  at  —  p.  The  branch-cuts 
may  be  drawn  from  fi  to  1/p  in  sheets  1  and  2,  and  from  —  )8  to 
—  1//3  in  sheets  2  and  3.  When  they  are  drawn  along  the  real  axis, 
the  whole  of  the  first  sheet  corresponds  to  the  interior  of  the  right- 
hand  oval,  the  whole  of  the  third  sheet  to  the  interior  of  the  left- 
hand  oval,  and  the  whole  of  the  second  sheet  to  the  remainder  of 
the  t(;-plane. 

§1G5.   Ex.  (G).         a\xo'Z^-\-l)  =  {w-irzy (1). 

The  branch-points  in  the  2?-plane  are  given  by 

and  are  a,  — «,  l/«,  — 1/«,  where 

a2  4-  l/a2  ^  aK 

We  consider  the  case  in  which  one,  and  therefore  all  branch- 
points, are  on  the  real  axis,  and  take  a  <  1. 
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We  have,  if  Wi  and  w^  be  the  branches, 

When  Wi  =?(?2,  there  follows,  on  elimination  of  a',  either 

«'  -f  2  =  0,   or  ws^  —  1  =  0. 

The  case  w  +  2  =  0  is  extraneous,  as  it  requires  a  =  0 ;  and  there- 
fore, the  symmetry  of  (1)  being  observed,  the  turn-points  in  either 
plane,  corresponding  to  the  branch-points  «,  —  «,  1/a,  —  1/a  in  the 
other  plane,  are  l/«*,  —  l/ft*,  «^  —  #c'. 

When  2  =  0,     w  =  ±a,  and  near  z  =  0,  w=  ±a^z. 

When  z  =ao,  tc  =  ±lja. 

Since  a  is  real,  to  a  real  value  of  z  correspond  either  two  real  or 
two  conjugate  values  of  w.  Therefore  to  the  real  2:-axis  corresponds 
part  or  all  of  the  real  lo-axis,  together  with  a  curve  whose  equation 
is  obtained  by  regarding  Wi  and  w^  as  conjugate,  and  eliminating  z 
from  (2). 

The  equation  is 

4(a^  -f  vjiW^  {ahciW2  4- 1)  =  (w'l  4-  «?2)^(1  —  «*)', 

and  the  curve  is  a  central  bicircular  quartic. 

Starting  from  the  point  0  to  the  right,  let  z  describe  the  whole 
of  the  real  axis,  making  half-turns  round  all  critical  points  (Fig.  67). 


-"^/f?    -a  -l/r        -1    -a  -a*  0     a»   a-     1 
/  <      1  '       1      '      '  J  1    J: — ^ 


Fig.  67 


The  figure  shows  the  path  described  by  the  branch  whose  initial 
value  is  a.* 

Let  the  branch-cuts  in  the  2-plane  be  drawn  along  the  real  axis 
from  —a  to  a,  and  from  —1/a  viS  oo  to  1/a.  A  careful  consideration 
of  the  figure  shows  that  to  these  parts  of  the  real  2-axis  correspond 

*  When  «  Is  near  -  I/a',  the  branch  of  u>  in  question  is  not  near  —a;  hence  to  the  balf>tum 
in  the  «>plane  round  —  1/a*  corresponds  a  balMurn  in  the  ii>-plane. 
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the  parts  from  —  1/a  vi^  oo  to  1/a,  and  from  —a  to  a,  of  the  real 
w-axis.  Let  then  the  two-sheeted  to-surface,  which  represents  the 
dependence  of  %  on  w,  have  the  same  branch-cuts  as  those  chosen  for 
the  2-surface ;  whenever  (2,  w)  changes  sheets,  so  does  («r,  z).  In 
this  case,  one  surface  serves  to  represent  both  the  dependence  of  w 
on  2,  and  that  of  2  on  t(;;  and  this  surface  is  mapped  on  itself  by  the 
relation  (1)  without  alteration  of  the  branch-cuts. 

The  most  general  quadri-quadric  correspondence  between  w  and  z 
involves  8  effective  constants.  The  general  symmetric  correspond- 
ence involves  5  effective  constants,  and  can  therefore  be  obtained 
from  the  unsymmetric  relation  by  a  (1, 1)  transformation  of  z  alone, 
inasmuch  as  the  (1, 1)  transformation  places  3  effective  constants  at 
our  disposal.     The  symmetric  relation  may  be  written 

aiwV-f  2  hii^iw-^-z)  -f  c(!(;*-f  2*4-  4  tc2)  -f  2  cZ(t(7-f  2)  +  c+/a(w  —  2)*=  0, 

where  the  first  five  terms  are  the  second  polar  of  to  with  regard  to 

the  quartic 

a'^ -\- ^hz^ -\-^cz^ -\-  \dz -\-  e\ 

and  if  this  quartic  be  brought  to  its  canonical  form 

Q  =  2^  +  6c'2^+l, 

then  also,  by  the  same  transformation  applied  to  both  w  and  2,  the 
(2,  2)  relation  becomes 

il?V  4.  c'(ic^  4.  ^2  4.  4  m;2)  +  1  -f  ^\w  -  2) « =  0. 

The  branch-points  are  given  by 

(2=  -f  c'  4-  At')  [(c'  -f  ^'Y  -fl]  =  (2  c'  -  ,x')V ; 

that  is,  by  //+At'Q  =  0, 

where  //  is  the  Hessian  of  Q. 

[Halphen,  Fonctions  EUiptiques,  t.  ii.,  ch.  ix. ;  Cayley,  Elliptic 
Functions,  ch.  xiv.] 

§  166.    Ex.  (7).    t(;*-5to  =  2. 

The  branch-points,  together  with  the  values  of  w  which  become 
equal  at  them,  are 

2;  =  4,  R'=  —1,  —1;  2=  i4,  t(;  =  — /,  — i;  2=  —4,  w  =  1,  1; 

2  =  — '4,  K  =  i,  I ;  z  =zyo,  to  =  X,  oc,  QC,  QO,  00. 

When  2  =  0,  the  values  of  w  are  0  and  the  four  fourth  roots  of  5, 
and  the  approximate  values  are 

It' =-2/0,   and  10-5^/^  =  2/20. 
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First,  we  trace  the  ro-curves  which  correspond  to  the  real  a^axis. 
These  are  the  real  axis  and  the  curve 

to*  -|-  IT*  4-  ic^iv(ic^-^  WW  4-  w^)  =  6, 

where  tv,  w  are  conjugate.     In  polar  co-ordinates  this  curve  assumes 

the  form 

P*  =  o/(l-f4cos^cos3^). 

The  curve  which  corresponds  to  the  imaginary  axis  is  obtained 
by  turning  the  curve  already  considered  through  a  right  angle. 
This  may  be  seen  directly,  since,  for  each  place  (2,  m?)  there  is 
another  place  {iz,  iw).  In  Fig.  58  the  second  curve  is  dotted.  Let 
us  write  a  for  the  positive  fourth  root  of  5.  Assign  the  values  it?  =0, 
a,  ia,  —a,  —  ia  to  the  first,  second,  .  .  .,  fifth  sheets.  When  z  moves 
from  0  to  the  right,  the  approximate  vahies  show  that  the  branch  m?, 
moves  to  the  left,  while  the  other  branches  move  to  the  right ;  also, 
when  z  moves  from  0  into  any  quadrant,  the  branch  Wi  moves,  in  its 
own  plane,  into  the  opposite  quadrant.  As  z  continues  to  move 
from  0  towards  4,  the  branch  Wy  continues  to  move  to  the  left  along 
the  rdal  axis,  and  the  branch  W4,  whose  initial  value  is  —a,  to  the 
right  along  the  same  axis ;  and,  when  z  is  near  4,  the  two  branches 
in  question  come  near  to  each  other,  so  that  a  description  of  a 
circle  round  2;  =  4  must  lead  from  the  first  into  the  fourth  sheet. 
We  therefore  make  a  branch-cut  from  4  to  -f  oc  along  the  real  axis. 
If  z  move  from  0  to  the  left,  the  branches  tCi  and  tc^  interchange 
round  2;  =  —4,  and  a  second  branch-cut  must  be  drawn  to  connect 
the  first  and  second  sheets.  Let  tlus  extend  to  —  oc.  Similarly, 
branch-cuts  from  4i  to  oci,  and  from  —4/ to  —  oc/,  connect  resjK'C- 
tively  the  sheets  1,  5  and  the  sheets  1,  ti.  Since  the  complete 
it'-plane  corresponds  to  all  five  sheets  of  the  Iliemunn  surface  in 
the  2-plane,  there  will  corres})ond  to  the  twenty  separate  quadrants 
twenty  separate  regions  of  the  u'-plane,  and  to  the  boundary  be- 
tween two  consecutive  quadrants,  the  corresponding  lines  in  the 
w-plane.  When  two  straight  lines  in  the  2;-plane  meet  at  a  branch- 
point at  which  two  branches  permute,  so  as  to  enclose  an  angle  of 
180°,  the  paths  in  the  w;-plane  of  the  two  branches  in  question 
intersect  at  right  angles.  Hence,  when  z  describes  that  side  of  the 
positive  part  of  the  real  axis  which  lies  in  the  fourth  quadrant  and 
the  first  sheet,  the  corresponding  branch  tt\  describes  that  part  of 
the  line  (0  to  —1)  which  lies  in  the  second  quadrant;  and,  when  z 
describes  a  small  semicircle  round  4  in  the  negative  direction,  after- 
wards continuing  the  description  of  the  upper  side  of  the  positive 
real  axis,  2Ci  describes  a  small  quadrant  round  —1  in  the  negative 
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direction,  afterwards  describing  the  lower  half  of  the  curve  through 
—  1.  Hence  the  straight  line  from  0  to  —1,  and  the  lower  half  of 
the  curve  through  —1,  form  part  of  the  boundary  of  that  portion  of 
the  M?-plane  which  corresponds  to  the  first  quadrant  of  the  first  sheet 
of  the  five-sheeted  Riemann  surface  in  the  2-plane.  Similarly,  the 
remaining  boundaries  can  be  determined.  Let  a  point  starting  in 
the  quadrant  marked  8  in  the  first  sheet  of  the  ^-plane  describe 
a  large  positive  circuit  five  times.  Since,  when  z  is  large,  the 
approximate  value  of  w  is  2*^^,  xc  describes  a  large  positive  circuit 
once  in  the  to-plane ;  and  since,  \vhenever  z  moves  from  one  quadrant 
to  another,  w  must  cross  one  of  the  curves  of  the  figure,  the  parts  of 
the  tc-surface  which  correspond  to  the  quadrants  of  the  ^-surface  are 
readily  determined.  For  instance,  the  region  18,  in  the  to-plane,  lies 
in  the  second  quadrant,  and  has  for  its  boundary  two  portions  of 
the  axes  and  two  portions  of  curves. 

It  is  necessary  to  test  the  system  of  branch-cuts  by  seeing  that 
they  produce  the  right  results  for  circuits  about  the  point  oo.  In 
the  present  instance,  we  have  seen  that  when  «  is  at  a  great  distance 
along  the  positive  direction  of  its  real  axis,  and  just  above  this  axis, 
tCi  has  assumed  the  position  |  V^  |  exp  (6  ttZ/o),  and  it  can  be  simi- 
larly seen  that,  simultaneously,  tOg  is  |  Vz  | ,  xo^  is  xo^  •  exp  (2  7ri/5) ,  xjo^ 
is  tOj  •  exp  (47ri/5),  and  Vi\  is  tCg  •  ^xp  (Siri/ry)  ;  that  is,  the  branches 
are  in  the  cyclic  order  (xjU2XCs^\xviWi).  A  large  positive  circuit  in  the 
2-plane  should  therefore  permute  the  branches  in  this  order,  and  the 
figure  shows  that  this  is  what  takes  place. 

Ex.  (8).  XL^  -  3  xvz  +  «■'  =  0. 

Let  xv  =  tz'j  then  z  =  St/(l  -{-f).  The  surface  for  t  is  also  the 
surface  for  to,  for  to  each  pair  (f,  z)  corresponds  one  to,  and  when  two 
■\z;3'lues  of  t  become  equal,  so  do  two  values  of  xv.  When  2  =  a,  (where 
a  =  V4),  t  =  a/2,  a/2,  —  a;  when  z  =  va,  (where  v  =  exp (2 7ri/3)), 
t  =  t»a/2,  va/2,  —  va ;  when  z  =  v-a,  t  =  v^a/2,  v-a/2,  —  v-a.  When 
2;  =  0,  ^  =  00,  00,  0 ;  and  near  2  =  0,  t  =  z/S  or  ±  -y/s/z' 

Finally  at  «  =  00,  i  =  —  1,  —  v,  —  v*.     The  real  axis  gives 

St  St 

flj-^  =  YTf'  ^^  "^*  +  «y  =  1, 

i,e,  p^  =  i  sec  0. 

Let  c  be  a  point  on  the  positive  side  of  the  real  axis  near  «  =  0 ; 
assign  ti  =  c/3  to  sheet  1,  t^  =  V3/c  ^^  sheet  2,  and  ^3  =  —  VsTc  ^^ 
sheet  3.     Now  let  z  move  from  c  to  a  5  at  a  sheets  1  and  2  must  nang 
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together.  Let  z,  starting  from  c,  make  a  turn  of  2  ir/3  round  0 ;  then 
<2,  ^8  turn  through  —  v/S,  Next,  let  z  move  to  va.  We  see  that  ty 
<8  unite  at  va/2.  Therefore  at  va  sheets  1  and  3  hang  together. 
Similarly  at  v^a,  sheets  1  and  3  hang  together.  The  branch-cuts  may 
be  drawn  from  the  branch-points  to  oo,  as  in  Fig.  59.  It  is  necessary 
that  the  cut  0  •••  oo  pass  between  va  and  v^a,  in  order  that  a  large  cir- 
cuit may  be  closed,  as  it  should  be  since  oo  is  not  a  branch-point. 
The  parts  of  the  ^plane  which  map  into  the  various  parts  of  the  sur- 
face are  determined  by  observing  that  to  a  small  circle  round  2  =  0, 
starting  from  c,  correspond  a  small  circle  round  t  =  0  starting  from 
ty  and  two  large  negative  semicircles. 

.§  167.     Ex.  (9).        32  wz  =  (w  +  zy. 
Let  w-\-z  =  t, 

then  F=32z(t--z)-'t!^, 

and  the  Eiemann  surface,  which  represents  ^  as  a  function  of  z,  will 
equally  serve  for  w.     The  equations  F=  0,  SF/St  =  0,  give 

i  =  0,  «a  ;  z  =  0,  4  aa/o ; 

where  a=  y/WJ^^  -^'^  '"»  ^^^^  "  ^^  ^^^y  ^"^^  ^^^^  ^^  ^' 
The  approximate  values  of  t  are 

(i.)    When  z  is  small,  t  =  Z0T  2(2 «)^/*; 

(ii.)    When  2—4 aa/o  is  small,  i— aa= }— 3«a(«— 4aa/5)/8p/^ 

The  equations  F=0,  SF/Bz  =  0,  give 

2  =  0,  « ;  i  =  0,  2  a ; 
and  the  approximate  values  of  z  are 

(i.)    When  t  is  small,  z  =  toT  t*/32 ; 

(ii.)    When  « - 2 a  is  small,  2-«  =  {~3«(^-2 a)/2}'/l 

When  «  =  oo,  ^  is  also  oo,  and  when  t  =  QCj  2  =  oc  ;  the  approximate 

relation  is  32  2'  =  —  ^. 

When  2  is  a  small  positive  quantity,  let  ^1  =  2,  f^  =  2  V22,  h  =  ''2? 
^4  =  —  ^2,  fj  =  —  1^2  >  ai^<i  ^^t  these  values  be  assigned  to  the  first,  sec- 
ond, •••,  fifth  2-sheets.  Then  at  the  origin  the  sheets  2,  3,  4,  5 
must  hang  together,  and  when  2  turns  round  the  origin  it  must 
change  from  sheet  to  sheet  in  the  order  2,  3,  4,  5,  2.  Accordingly 
we  draw  a  branch-cut  through  the  sheets  from  0  to  00 ;  let  this  cut 
lie  along  the  negative  half  of  the  real  axis. 
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As  z  moves  along  the  real  axis  to  the  right,  f„  <2  move  along  the 
real  axis  to  the  right,  the  point  ^  leading.     When  z  is  near  1,  it  is 

^  which  is  near  2 ;  and 
when  z  makes  a  posi- 
tive half -turn  round  1, 
^  makes  a  i)ositive  turn 
round  2.  Thus,  when  z 
proceeds  from  1  to  the 
right,  tj  moves  to  the 
left,  while  t^  having 
made  only  a  half-turn, 
continues  its  motion  to 
the  right.  When  z  is 
near  4  a/5,  fi  and  ij  are 
near  a ;  therefore  the 
sheets  1  and  2  must  be 
connected  at  4a/o. 

Starting  afresh,  let 
z  make  a  turn  27r/3 
round  0,  and  then  move 
directly  towards  the 
point  V ;  ti  makes  an 
equal  turn,  but  the 
other  roots  in  the 
^plane  make  turns  tt/G, 
and  therefore  ^3  moves 
after  t^  towards  the 
point  t  =  va.  As  be- 
fore, sheets  1  and  3 
join  at  z  =  V.  Simi- 
larly, sheets  1  and  5 
join  at  2?  =  V-.  Lot  the  branch-cuts  be  drawn  as  in  the  figure.  We 
have  to  see  that  these  satisfy  the  recjuirements  at  the  point  2=00. 

At  0,  let  the  dotted  path  in  the  figure  be  inclined  at  an  infinitely 
small  positive  angle  to  the  real  axis.  When  z  describes  this  dotted 
path  to  the  position  z\  the  five  roots  move  to  the  positions  ^1', 
fi\  '  '  'j  U^'  1^'^r  instance,  U  turns  round  2,  returns  on  its  former 
path  towards  0,  turns  through  nearly  90°  when  near  a,  and  proceeds 
along  the  curve  to  fg'- 

It  follows  that  a  large  circuit  in  the  2f-plane  ought  to  lead  from 
sheet  to  sheet  in  the  order  135241,  since  322;-=  —t^  at  oo.  This 
requirement  is  met  by  the  branch-cuts  as  drawn  in  the  figure.     It  is 
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to  be  noticed  that  the  cut  from  0  to  oo  does  not  pass  between  the 
points  4va/5  and  4v*a/5.  Other  possible  systems  of  branch-cuts 
for  the  same  initial  assignment  of  values  are  shown  in  figure  61. 

Hitherto  the  equation  F^to'*,  2*")  =  0  has  been  considered  irredu- 
cible, and,  in  this  case,  it  is  possible  to  pass  from  any  one  place  of 
the  2f-surface  (or  to-surface)  to  any  other  place  of  that  surface  by  a 
continuous  path  which  lies  wholly  in  that  surface  (§  154). 


Fig.  61 


If  F{iff,  tT)  =  0  be  reducible,  it  can  be  replaced  by  two  or  more 
irreducible  equations ;  for  instance,  by  two  irreducible  equations  of 
degrees  K,n  —  K  in  w.  In  this  case,  the  n  sheets  of  the  Kiemann 
surface  T  will  separate  into  sets  of  k  and  n  —  k  sheets  which  are 
unconnected;  in  other  words,  we  have  two  ^-surfaces,  one  for  each 
of  the  irreducible  equations. 

The  important  property  of  to,  namely,  its  one-valuedness  upon 
the*  surface  T,  is  shared  with  it  by  all  rational  algebraic  functions 
tc',  =  R{w,  z)y  of  w  and  z.  For  example,  w'y  =  w**  -f  z^,  is  one-valued  at 
a  place  (z,  w)  of  T.  This  function  w'  will  be,  in  general,  w- valued  in 
z ;  but  it  may  be  only  rji- valued  where  rij  is  a  factor  of  n  (1  included). 
YoT  example,  let  w^=z  z)  the  function  w^  =  iiy^  -{-z  is  a  six-valued 
function  of  «,  which  is  one-valued  upon  the  surface  T.  The  deduced 
relation  (to'  —  «)•  =  ar^  requires  the  same  surface  T.  But  w;'  =  w.'^  -f- «, 
which  is  also  one-valued  upon  T,  leads  to  a  relation  (w'  — 2)^=2, 
which  requires  merely  a  three-sheeted  surface  T '.  In  this  case,  T 
arises  by  the  superposition  of  T'  on  T'. 

§  168.  77*6  transfonnation  of  an  n-ply  connected  Riemann  sur- 
face into  a  simply  connected  surface. 

The  following  definitions  and  propositions  are  illustrated  by 
figures  in  one  plane,  but  are  applicable  to  surfaces  in  space. 

We  consider  a  continuous  surface  bounded  by  one  or  more  closed 
rims,  the  totality  of  rims  constituting  the  boundary.  The  surface 
is  supposed  to  be  two-sided.  We  thus  exclude  the  unilateral  sur- 
faces such  as  that  of  Mobius,  which  is  constructed  as  follows  : 
Take  a  rectangular  strip  of  paper  odcd,  and,  keeping  one  end  ah 


228 


BIEMANN    SURFACES. 


fixed,  turn  the  other  round  the  axis  which  bisects  ab  and  cd,  through 
the  angle  ir.  Now  a6  and  dc  are  parallel ;  bring  them  into  coinci- 
dence, and  glue  them  together.  The  two-sided  rectangle  has  become 
a  one-sided  or  unilateral  surface,  ad  and  be  now  forming  the  rim.* 

Let  us  understand  by  a  cross-cuty  a  cut  which,  starting  from  a 
point  on  the  boundary,  and  ending  at  a  point  on  the  same,  runs 
entirely  within  the  region.  When  such  a  cut  is  made,  its  two  banks 
are  to  be  regarded  as  forming  part  of  the  boundary  of  the  new 
surface.  A  surface  is  called  simply  connected  when  every  cross-cut 
severs  the  surface.  The  surfaces  contained  within  a  rectangle,  a 
circle,  etc.,  are  simply  connected.  A  surface  is  called  doubly  con- 
nected when  a  cross-cut  can  be  made  which  will  change  it  into 
a  simply  connected  surface ;  for  instance,  the  surface  contained 
between  two  concentric  circles  is  doubly  connected.  A  surface  is 
called  tri2)ly  connected  when  a  cross-cut  can  be  made  which  renders 
the  surface  doubly  connected,  and  so  on  for  surfaces  of  higher 
connexion.  The  surface  contained  between  two  non-intersecting 
circles  and  a  circle  which  encloses  them  is  triply  connected ;  when 
two  cuts  are  made  from  the  rims  of  the  inner  circles  to  the  outer 
rim,  the  surface  becomes  simply  connected.  Another  example  of  a 
triply  connected  surface  is  the  anchor-ring  after  a  puncture  has 
been  made  in  it ;  for,  after  a  cut  has  been  made  along  a  circle  of 
latitude,  starting  and  ending  at  the  puncture,  the  ring  can  be 
deformed  into  the  surface  of  a  cylinder,  while  a  second  cut  from 
rim  to  rim  reduces  the  cylinder  to  a  rectangle. 

Different  forms  of  cross-cuts,  on  a  surface  with  three  separate 

rims,  are  shown  in  Fig.  62. 

(1)  begins  and  ends  at  the 

same  rim. 

(2)  begins  and  ends  at  the 
same  point  of  the  same  rim. 

(3)  begins  at  the  boundary 
and  ends  at  a.  As  the  cut 
proceeds,  its  two  edges  become 
boundary,  so  that  a  is  on  the 
boundary.  The  cut  terminates 
when  it  reaches  the  point  a  on 
the  boundary. 


Fig.  62 


(4)    begins  and  ends  at  different  rims. 

The  cut  (4)  reduces  the  connexion  of  the  surface  without  dividing 

*  There  Ib  good  reaM«>n  to  rctrrird  the  ordinury  plane  of  projective  geometry  as  UDlhttenil. 
Bee  Klein,  Math.  Ann.,  t.  vii.,  p.  540,  where  it  in  8hown  thai  Riemaun's  theory  of  the  connexloD 
of  surfaces  can  be  elTectively  employed  in  the  projective  Aeld. 
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it  into  2  separate  parts;  we  shall  speak  of  it  as  a  cross-cut  of  the 
second  kind.  The  cuts  (5)  and  (6),  if  made  after  the  cut  (4),  must 
be  treated  as  distinct  cross-cuts.  A  unilateral  surface  is  not  neces- 
sarily severed  by  a  cross-cut  of  the  first  kind. 

The  assumption  has  been  made  that  the  surfaces  under  consider- 
ation have  rims ;  but  there  are  surfaces,  such  as  the  sphere,  which 
are  completely  closed.  Cut  out  an  infinitely  small  region  of  circular 
contour ;  from  this  puncture  the  first  cross-cuts  must  start.  In  the 
case  of  a  sphere  one  such  cross-cut  will  sever  the  surface,  and  accord- 
ingly the  connexion  of  the  punctured  sphere  must  be  simple. 
Another  example  of  a  closed  surface  is  a  Riemann  sphere  with  n 
sheets.  By  puncturing  the  surface  along  a  small  closed  curve  round 
any  point,  a  boundary  can  be  created.  If  the  point  be  a  branch-point 
at  which  r  roots  permute,  the  new  rim  goes  r  times  round  the  point. 
The  order  of  connexion  of  the  punctured  surface  will  be  determined 
later. 

Lemma,  A  simply  connected  surface  is  separated  by  any  k  cross- 
cuts into  K  +  1  separate  simply  connected  surfaces.  This  lemma 
requires  no  proof. 

Tlieorem  1.  If  a  surface,  or  a  system  of  surfaces,  be  divided  by 
K  cross-cuts  into  o-  simply  connected  pieces,  and  by  k'  cross-cuts  into 
o-'  simply  connected  pieces,  then  k  —  cr  =  k'  —  or'. 

Two  points  are  to  be  clearly  noticed  in  the  proof  of  this  theorem. 
The  first  is  the  obvious  fact  that  a  cut  possesses  two,  and  only  tvvo, 
ends ;  the  second  is  that,  by  definition,  as  a  cut  proceeds  its  sides 
are  turned  into  boundary.  A  cross-cut  is  represented  geometrically 
by  a  single  line,  but  this  line  must  be  regarded  as  having  two  sides ; 
hence,  if  a  cross-cut  be  intersected  by  a  line,  at  the  place  of  inter- 
section, there  are  two  points  of  intersection  a,  b  which  may  be 
geometrically  undistinguishable,  but  a  belongs  to  one  side,  b  to  the 
other,  of  the  cross-cut. 

First  draw  the  k  cross-cuts,  and  secondly  the  k'  lines  which  coin- 
cide with  the  second  system  of  k'  cuts.  Let  the  k'  lines  meet  the  k 
lines  in  X  points.  Each  of  these  X  points  counts  as  two  boundary 
points ;  and  also  the  k'  lines  meet  the  original  boundary  in  2  k'  points. 
Thus,  on  the  whole,  2  k'  -f  2  X  boundary  points  have  been  furnished 
by  the  k'  lines.  Kow  making  the  second  system  of  cross-cuts  along 
the  k'  lines,  we  have  k'  -f  X  new  cross-cuts.  These,  being  applied  to  <r 
separate  simply  connected  pieces,  give  <r  4-  k'  +  X  separate  pieces. 
But  the  final  result  due  to  the  superposed  systems  of  cross-cuts  will 
clearly  be  independent  of  the  order  in  which  we  make  the  k  and  k' 
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cuts.  If  we  make  the  k'  ctoss-cuts  first  and  then  the  k  cross-cuts, 
the  Dumber  of  separate  simply  connected  pieces  will  be  <r'  +  k+X. 
Hence  it  +  k'  +  \  =  <r'  +  k  +  \,  and  k  —  <t  =  k'  —  <t'.  The  number  K  —  a 
is  therefore  independent  of  the  number  of  cross-cuts. 

The  number  k  —  cr  +  2  may  be  called  the  index  of  the  surface  or 
system  of  surfaces.* 

A  simple  surface  is  divided  by  one  cross-cut  into  two  pieces. 
Therefore  the  index  is  1  —  24-;iorl;  a  doubly  connected  surface 
has  the  index  2,  and  generally  when  only  one  surface  is  considered, 
we  may  use  the  term  "order of  connexion"  in  place  of  "  index." 

The  index  of  a  system  of  o-  simple  surfaces  is  2  — er;  for  here 

K=0. 

Theorem  2.  I^t  there  be  fi  separate  suifaces,  whose  indices  are 
yu  ""n  "'i  v^-  'I'he  number  of  cross-cuts  necessary  to  render  the  rth 
surface  simply  connected  is  v,  —  1.  Hence  the  number  of  cross- 
cuts necessary  to  render  all  the  surfaces  simple  is  S(i-,  —  1),  or 
2v,  —  ft     Hence  the  index  of  the  system  is  Sf,  —  2  /*  +  2. 

Theorem  3.  The  index  i-  of  a  system  %  becomes  v—tt,  when  a 
cross-cuts  have  been  made.  Let  a  single  cross-cut  change  S  into  S', 
and  let  k  moi-e  cross-cuts  change  S'  into  tr  simple  surfaces.  Then 
the  index  of  2'  is  i-'  =  «  —  er  +  2,  and  sin^e  «  + 1  cross-cuts  have 
changed  2  into  thi'  a  simple  surfaces,  v  =  (k -)- l)  —  o--|- 2.  There- 
fore v'  =  !■  —  1,  a  result  which  shows  that  a,  siiiqde  cross-cut  reduces 
the  index  by  unity.  Each  further 
cioMS-cut  does  the  sime,  hence  the 
theor  m 

1  or  eximplo  let  T  be  a  quidruply 

connected   surface    (1  ig    W)       The 

I    surf  iLC  can  be  ni  ule  simplt  by  three 

cross  ( uts,  and  the  in  kx  of  a  simple 

surfn.e  13  1    hence  b>  the  converse 

of  Theorem  3  the  original  index  was 

The  cross-cut  P  giVLS  two  sur- 

^^^//      _^^  faces  of  indicts  1  and  4  ,  b^  Theon-m 

~ '"^"'^  2  the  index  of  tlit  s^  utem  is  T  —  4  -(-  2, 

'^  *■'  or  1      Again  it  in  the  original  surface 

T  the  cut  R  be  made,  T  separates  int(i  two  surfaces  of  indices  2  and 
3  i  and  again  the  index  of  the  system  is  3. 


.    Klein  (Umh.  . 


Til.]  and  SchlUI  (Crellc,  t. 
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§  169.  77i€  retrosection.  This  is  a  cut  which  starts  from  a  point 
within  a  surface  and  returns  to  that  point,  without  having  crossed 
itself  or  met  any  rim. 

Theorem  4.  A  retrosection  does  not  alter  the  index  of  a  system 
of  surfaces.  Let  T  be  the  surface  in  which  the  retrosection  is  made, 
T'  the  surface  or  surfaces  arising  from  T  when  the  retrosection  is 
made ;  also  let  v,  v'  be  the  indices  of  T,  T'.  From  a  point  a  on  the 
retrosection  draw  a  cut  C  to  any  point  of  the  original  boundary. 
This  cut,  together  with  the  retrosection,  forms  a  cross-cut  of  the 
surface  T,  and  therefore  reduces  v  to  v  —  1 ;  but  (7  is  a  cross-cut  of  T, 
and  therefore  reduces  v'  to  v'  —  1.  Hence  v  —  1  =  v'  —- 1,  and  v  =  v'. 
This  proves  the  theorem.  A  cut  formed  by  a  retrosection  and 
a  cross-cut,  as  for  instance  (3)  in  Fig.  62,  is  a  cross-cut  of  the 
original  surface;  cuts  of  this  kind  are  commonly  named  sigma- 
shaped  cross-cuts. 

Consider  a  limiting  case  of  the  retrosection,  namely,  when,  at  an 
ordinary  point  of  a  surface  T,  an  infinitely  small  region  is  separated. 
The  index  of  this  region  is  of  course  1 ;  the  rest  of  the  surface  is 
what  we  termed  the  punctured  surface. 

Let  V  be  the  index  of  T,  vi  that  of  the  punctured  surface.  We 
have  (by  writing  /x  =  2,  V2  =  1  in  the  formula  of  Theorem  2)  the 
equation  v'  =  vi  4- 1  —  4  -f  2,  where  v'  is  the  index  of  T' ;  and  by  the 
present  theorem  v  =  v'.  Therefore  v  =  vj  —  1 ;  and  the  index  of  a 
punctured  surface  is  greater  by  unity  tlian  that  of  the  original 
surface. 

* 

Tlieorem  5.  Every  cross-cut  either  increases  or  diminishes  the 
number  of  rims  by  unity. 

For  a  cross-cut  of  the  second  kind,  such  as  (4)  in  Fig.  62,  makes 
two  rims  become  one,  whereas  each  of  the  cross-cuts  (1),  (2),  (3), 
gives  rise  to  a  new  rim. 

Theorem  6.  The  number  of  rims  of  an  n-ply  connected  surface 
is  either  ?i,  or  n  —  2  k,  where  k  is  a  positive  integer. 

For  let  m  be  the  number  of  rims.  Since  the  surface  is  n-ply 
connected,  it  can  be  made  simply  connected  by  n  —  1  cross-cuts. 
Let  €^  denote  the  ±  1  added  to  the  number  of  rims  by  the  cross-cut  fu 

Therefore  m-\-  2  c^  =  1. 

1 

Let  K  be  the  number  of  positive  c's ;  the  equation  just  written 
down  gives 

m  -f-  K  —  (/I  —  1  —  k)  =  1,   or   m  =  n  —  2  K. 
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Since  the  punctured  Rieraann  sphere  has  one  rim,  its  order  of 
connexion  must  be  an  odd  number.  We  shall  now  determine  this 
number. 

§  170.  The  index  of  a  Riemann  surface.  Let  the  surface  consist 
of  n  sheets  which  hang  together  at  8  branch-places  a^  (r  =  1  to  s)  ; 
and  let  nii,  m,,  •••,  ?«-,,  •••,  m,  be  the  numbers  of  sheets  which  hang 
together  at  these  points.  Assume,  at  first,  that  no  two  branch-places 
lie  in  the  same  vertical.  The  Kiemann  surfaces  under  consid- 
eration, namely  those  associated  with  algebraic  functions,  are  with- 
out rims.*  We  suppose  a  puncture  P  made  at  an  ordinary  point, 
the  puncture  extending  through  only  one  sheet.  Through  P  draw 
a  cylinder  cutting  the  remaining  (71  —  1)  sheets  along  (n  —  1)  retro- 
sections.  These  retrosections  do  not  alter  the  index  v.  Let  Q  be 
an  infinitely  small  closed  curve  at  some  ordinary  point  of  the  sur- 
face, and  let  the  n  sheets  be  cut  along  n  retrosections  by  a  cylin- 
der through  Q.  Project  P,  Q,  and  the  branch-places  on  a  plane 
parallel  to  each  of  the  sheets.  The  projection  will  consist  of  P,  Q, 
and  the  points  a^  o^,  •••,  a,.  Draw  lines  from  P  to  Q  in  such  a  way 
that  the  plane  is  divided  into  s  compartments,  each  of  which  con- 
tains one  of  the  points  a^.  With  the  walls  of  these  compartments 
as  bases,  construct  cylinders,  cutting  tlirough  the  n  sheets.  These 
cylinders  cut  the  surface  along  ns  cross-cuts.  The  surface  has  now 
been  divided  into  simply  connected  portions.  The  cylinder  P  de- 
taches n  —  1  portions  of  surface ;  the  cylinder  Q,  n  portions;  but  the 
cylinder  (a^)  not  n  but  n  —  m^  +  1  portions,  since  m^  sheets  are  con- 
nected at  Ur.     Hence 

y  =  ns  -  S  ?i  -f  {n  -  1)  +  2(?i  -  irir  -f  1)  J  -f  2 

r  =  l 

=  2m,  —  2  71  —  5  4-  3. 

We  have  assumed  that  a,,  a.^,  •••,  a,  have  different  projections.  If, 
however,  two  branch-places  lie  in  the  same  vertical,  the  difficulty 
can  be  evaded  by  distorting  the  Riemann  surface  slightly,  and  thus 
making  the  two  branch -])liices  have  distinct  projections.  Such  a 
distortion  will  not  alter  the  index  of  the  surface,  and  therefore  the 
formula  holds  in  this  case.  This  proof,  which  involves  merely  con- 
siderations of  Analysis  Situs,  is  given  by  Neumann,  Abel'sche  Inte- 
grale,  p.  168. 


•  In  connexion  with  fnndampnlnl  iK)lyt;onB  Klein  introduced  the  Idea  of  rimmed  lileraann 
Burfaces,  Math.  Ann.,  t.  xxl.;  in  thiri  memoir  the  student  will  find  imporlaut  eztensioDS  of  the 
usual  model)  of  Uiemann  rcpreticDlatiun. 
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In  §  128  it  was  shown  that  in  the  case  «f  the  prepared  equation 

)3  =  2i>4-2(n-l), 

where  p  is  the  number  of  branch-points.  We  have  just  seen  that, 
whatever  he  the  nature  of  the  branchings  supplied  by  an  algebraic  equa- 

tion,  the  number  of  simple  branch-points,  viz.  2(m^—  1),  is  equal  to 

r=l 

2(n  —  1)-H(v  —  1).     Hence,  in  the  case  of  the  prepared  equation, 

2p  4-  2(n  -  1)  =  (v  -  1)  -h  2{n  -  1), 
and  V  =  2p  -f  1. 

Thus  the  number  of  cross-cuts  required  to  reduce  to  simple  con- 
nexion the  Riemann  surface  which  arises  from  a  prepared  equation 
is  precisely  2p,  where  p  is  the  deficiency  of  the  Cartesian  curve 
associated  with  the  equation.  Whatever  be  the  nature  of  the  basis- 
equation,  let  p  be  defined  as  half  the  number  of  cross-cuts  required 
to  reduce  the  corresponding  Riemann  surface  to  simple  connexion. 

The  number/)  was  introduced  by  Ricmann.  Its  importance  in  the  theory  of 
curves  was  pointed  out  by  Ciebsch.  The  above  definition  applies  to  basis-curves 
with  higher  singularities.  Suppose  tliat  the  higher  singularities  of  a  curve  have 
been  resolved  into  nodes,  cusps,  double  tangents,  and  inflexions,  the  numbers  of 
nodes  and  cusps  being  determined  as  in  ch.  iv.,  and  the  numbers  of  double  tan- 
gents and  inflexions  by  considerations  of  duality.  A  problem  which  suggests 
itself  is  to  prove  Plticker's  equations, 

a  =  jB(/3  -  1)  -  2  2v  -  3  5v,     i8  =  a(o  -  1)  -  2  5t  -  3  2i, 

p  =  i(«  -  l)(a  -  2)  -  2v  -2if,    J)  =  K^  -  l)(i8  -  2)  -  2t  -  2/, 

given  that  a,  /3,  are  the  order  and  class  of  a  curve  and  that  :Sv,  2ic,  2r,  2t  are 
the  numbers  supplied  by  the  singularities  of  the  curve.  This  question  belongs 
to  Higher  Plane  Curves  rather  than  to  the  Theory  of  Functions,  but  it  is 
interesting  to  notice  that  II.  J.  S.  Smith,  in  his  demonstration  of  Plticker's 
formulae,  makes  use  of  the  Kiemann  definition  of  />,  and  is  thus  able  to  avail 
himself  of  a  theorem  (to  be  proved  later  on)  that  p  is  invariant  with  regard  to 
birational  transformations,  and  of  Neumann's  perfectly  general  result  that  the 
immber  of  branchings  is  equal  to2|)4-2(;i  —  1).  [Smith,  On  the  Higher  Singu- 
larities of  Plane  Curves,  Lond.  Math.  Soc.,  t.  vi.,  p.  161.] 

Let  US  consider  Riemann's  form  of  the  equation  F(^o,  2)  =  0 ; 
namely,  ^w*-f/it(^"~*  4- •••  4-/„  =  0,  where  the  coefficients  of  the 
various  powers  of  w  contain  z  to  the  exponent  m  ;  and  let  us  assume 
that  in  the  finite  part  of  the  plane  there  are  v  nodes  and  k  cusps, 
but  no  higher  singularities.  The  line  at  infinity  meets  the  Cartesian 
curve  2<^=0  in  an  m-x)oint  on  the  t(^axis,  and  in  an  n-point  on  the 
2J-axis.    The  formula  in  Salmon's  Higher  Plane  Curves  (3rd  ed.,  §  82) 
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for  the  class  of  a  curve  applies,  since  the  nodes  and  cusps  are  dis- 
tinct, and  since  at  the  m-poiut  and  n-point  the  tangents  are  sepa- 
rated.    Hence  the  class  of  the  curve 

=  (m  -f  n)  (m  -h  n  —  1)  —  n{n  —  1)  --  m(m  —  1)  — 2v  —  3#c. 

The  number  of  tangents  which  can  be  drawn  from  the  w-point  is 
equal  to  the  class  of  the  curve  —2  m.  Since  each  of  these  tangents 
gives  a  simple  branch-point,  and  since  each  of  the  k  cusps  likewise 
gives  a  simple  branch-point,  the  number  of  branchings  is 

{(m-hn)(m4-n  —  1)  — n(7i  —  1)—  m(m  —  1)  — 2v  — 3kJ  —  2m  -|-k, 

i.e.  2m(?i  — 1)  — 2v  — 2  k. 

But  2p  -f  2(n  —  1)  =  the  number  of  branchings, 

therefore         p  =  (/m  —  1)  (7i  —  1 )  —  v  —  k. 

[This  expression  for  p  was  given  by  Riemann  in  his  memoir 
AbePsche  Functionen,  Ges.  Werke,  p.  106.] 

§  171.     TJie  canonical  dissection  of  a  Riemann  surface. 

In  §  130  we  proved  two  theorems  due  to  Liiroth  and  Clebsch. 
By  means  of  these  theorems  we  found  that  the  n  sheets  of  a 
Riemann  surface  can  be  connected  in  such  a  way  that  the  branch- 
cuts  between  successive  sheets  are  single  links,  except  between  the 
first  and  second  sheets.  In  this  exceptional  case  the  number  of 
brancli-cuts  is  p  -f  1,  when  p  is  the  deficiency  of  tlie  algebraic  curve 
F{Wf  z)  =  0,  obtained  by  treating  w  and  z  as  Cartesian  coordinates ; 
it  is  assumed  that  the  equation  is  prepared,  and  therefore  con- 
tributes merely  simple  brancli-points.  There  are  thus  p  superfluous 
connexions  between  the  first  two  sheets.     We  have  now  to  see  that 

this  7i-fold  sphere  can 
be  transformed,  with- 
out tearing,  into  the 
surface  of  a  body  with 
p  perforations. 

First  take  the  case 
of  a  twofold  sphere, 
whose  two  sheets  are 
connected  by  a  single 
bridge.  In  Fig.  64, 
Fig.  64  the  bridge  is  perpen- 

dicular to  the  plane 
of  the  paper,  and  a  is  its  middle  point.  Lot  every  point  of  the 
inner  sheet  be  reflected  in  the  diametral  plane  which  contains  the 
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bridge.  Then  the  two  halves  of  the  inner  sphere  are  interchanged, 
and  the  figure  changes  from  A  to  B.  This  can  be  effected  by  a 
X>rocess  of  continuous  deformation,  the  one  hemispherical  surface 
passing  through  the  other,  without  any  severing  of  the  Eiemann 
sphere,  and  the  order  of  connexion  is  unchanged.  To  an  observer 
at  e  the  appearance  is  that  of  a  sphere  with  a  hole  in  it.  The 
inner  sphere  can  now  be  pulled  through  the  hole,  and  stretched, 
without  tearing,  into  the  form  of  a  one-sheeted  sphere,  or  of  a 
doubly-sheeted  fiat  plate  without  a  hole. 

Next  take  the  case  of  a  two-sheeted  sphere  with  p  +  1  bridges; 
the  surface  can  l>e  stretclied,  without  tearing,  until  the  bridges  lie 
along  one  great  circle.  Apply  to  the  inner  sheet  the  same  process 
of  reflexion  as  before  j  then  the  two  spheres  are  connected  along 
p-\-l  holes.  One  of  tlie  holes  may  be  stretched,  as  before,  so  as 
to  form  the  outer  rim  of  a  two-sheeted  flat  plate ;  and  in  the  plate 
tliere  remain  p  holes.  The  surface  has  become  the  surface  of-  a 
solid  box  perforated  by  p  holes. 

In  the  geueral  case  the  inner  sphere,  and  the  one  next  to  it,  are 
connected  by  one  bridge.  Tlie  two  can  be  replaced  by  a  single 
spherical  sheet.  This  sheet  is  connected  with  the  third  sheet  by  a 
single  bridge.  Repeat  the  process  until  the  first  w—  1  sheets  are 
replaced  by  a  single  sheet.  This  single  sheet  is  connected  with  the 
outside  sheet  by  j>  -(- 1  bridges ;  and  the  two  can  be  replaced  by 
a  box  with  p  holes  through  it.  It  is  thus  proved  that  the  general 
Kiemann  surface  arising  from  an  algebraic  equation  of  deficiency  p 
can  be  deformed,  without  tearing,  into  the  surface  of  a  box  with  p 
holes. 

The  principle  of  this  method  is  due  to  Lttrotb ;  the  form  of  proof  to  Clifford 
(CoUecIed  I'apers,  on  the  canonical  form  and  dissection  of  a  Riemami's  sur- 
face, p.  241).  iSce  also  Hofmana's  tract,  Metliodik  der  stetigcn  Deformation 
Ton  zweiblattrigen  Kiemann' schen  Flflchen  (Halle,  IHH8).  The  flat  two-sided 
sheet  wltli  p  +  I  rims  is  used  by  Schottky  in  his  important  memoir  on  coofona 
representation,  Crelle,  t.  Ixxxiii. 


The  following  diagrams  will  illustrate  these  processes: 
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Figs,  (a),  (6),  (c)  show  stages  of  the  passage  from  the  double 
Kiemann  sphere,  with  one  branch-cut  (Fig.  a),  into  the  double  flat 
plate  (Fig.  c).  In  Fig.  b,  the  reflexion  has  changed  the  bridge  into 
a  hole  which  connects  surface  II.  with  surface  I.  In  Fig.  c,  the 
rim  E  of  the  hole  has  been  stretched  until  it  takes  the  ixjsition  in 
the  figure,  the  hole  has  disappeared,  and  the  interior  sphere  II.  has 
become  the  upper  flat  sheet,  the  exterior  sphere  I.  the  lower  flat 
sheet. 

The  process  of  conversion  of  a  thin  flat  surface  with  two  sheets, 
connected  by  p  holes,  into  a  double  Kiemann  sphere,  can  be  illus- 
trated in  a  similar  manner.  We  leave  the  drawing  of  the  figures  to 
the  reader.  Keeping  the  outer  rim  E  fixed,  we  can  make  the  two 
sheets  pass  from  the  flat  form  into  one  in  which  the  two  sheets 
form  two  infinitely  close  hemispheres  connected  along  E  and  along 
the  p  holes.  These  holes  may  be  regarded  as  places  at  which  the 
outer  hemisphere  passes  into  the  inner,  and  ^  is  a  place  of  like 
nature.  By  a  contraction  of  E  into  a  small  circle,  these  two  hemi- 
spheres can  be  made  to  pass  into  two  infinitely  close  spheres  con- 
nected by  jj  -f  1  holes,  namely,  the  original  holes  and  the  new  one 
supplied  by  E.  Arrange  these  p-{-l  holes  along  a  great  circle,  and 
employ  the  reflexion  process  as  described  above.  Each  hole  changes 
into  a  bridge,  and  the  final  form  is  a  two-sheeted  Riemann  sphere 
with  j)  4- 1  bridges. 

§  172.    Klein's  normal  surface. 

The  box  with  j)  holes  can  be  deformed,  without  tearing,  into  a 
sphere  with  p  handles,  a  convenient  normal  form  used  by  Klein. 


^ 


Fig.  66 


When  77  =  0,  we  have  the  ordinary  sphere ;  when  p  =  1,  the  anchor- 
ring  can  bo  sc^lected  as  the  normal  surface,  for  it  can  be  deformed 
into  a  sphere  with  one  handle. 

Fig.  G7a  is  the  normal  surface  for  the  case  ;)  =  2 ;   the  curves 
A,  B  are  latitude  and  meridian  curves  respectively.      The  rim  of 
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Clifford's  box  has  become  the  curve  E  in  the  plane  of  the  paper, 
which  can  be  called  the  equator. 

Dissection  of  the  normal  surface.  —  It  is  to  be  understood  that 

throughout  what  follows  the  surfaces  employed  are  punctured  at  a 
point;  otherwise  there  is  no  boundary,  and  the  definition  of  multi- 
ple connexion  has  no  moaning. 

A  surface  is  said  to  be  dissected  when  it  has  been  made  simply 
connected  by  a  system  of  cross-cuts.     Let  us  consider  the  mode  of 


(C) 


Fig.  67 

dissection  of  the  anchor-ring  (Fig.  6G).  Let  P  be  the  puncture. 
Make  the  cross-cut  Pa'  along  a  jneridian  curve.  The  cut  surface 
can  now  be  deformed  into  a  cylinder  (as  in  g  168).  As  a  second 
cross-cut,  take  bb'b ;  the  cut  cylinder  can  now  be  deformed  into  a 
rectangular  sheet.  Thus  two  cross-cuts,  along  a  meridian  curve  and 
a  latitude  curve,  have  made  the  surface  simple. 
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In  exactly  the  same  way,  the  surface  of  a  sphere  with  p  handles 
can  be  rendered  simple  by  drawing  a  meridian  cut  through  each 
handle,  and  a  latitude  cut  round  each  handle.  We  have  p  pairs  of 
cuts  Agy  B^(k  =  1,  2,  •  •  -,  ;)).  To  dissect  the  surface,  take  a  point 
Sjc  on  either  A^  or  B^,  say  on  B^ ;  make  cuts  C^  to  the  p  points  s^ 
from  the  puncture.  The  cuts  have  now  become  cross-cuts ;  p  of 
these  are  sigma-shaped,  being  formed  by  the  combination  of  C^  and 
jB*  ;  and  there  are  also  p  cross-cuts  A^.  In  all  there  are  2p  cross- 
cuts. 

Fig.  67  shows  the  process  in  the  case  7;  =  2. 

After  two  meridian  cuts  JB,,  B^  the  section  along  the  equator  of 
the  sphere  with  two  handles  takes  the  form  represented  in  Fig. 
67  (6).  The  latitude-cuts,  and  the  joins  to  P,  pass  into  the  heavily 
marked  lines  of  the  figure.  The  surface  is  now  dissected ;  for  Fig. 
67  (c)  can  be  derived  from  Fig.  67  (6)  by  pulling  out  the  tubes  in 
the  directions  of  the  arrows,  and  the  cylinder,  if  cut  along  the 
heavily  marked  line,  is  evidently  dissected. 

In  the  dissection  of  the  box  with  p  holes,  cuts  were  made  along 
curves  A,  B,  C,  the  curves  A,  B  being  respectively  latitude  and 
meridian  curves.  In  dealing  with  n-valued  algebraic  functions,  it 
is  often  necessary  to  retain  the  n-sheeted  sphere,  and  to  dissect  it 
by  2p  cross-cuts.*  The  easiest  way  of  finding  out  how  this  can  be 
done  is  to  retrace  our  steps  and  change  the  multiply  connected 
surface  with  p  holes  into  the  Kieniann  sphere  with  71  sheets,  con- 
nected by  branch-cuts  as  in  §  171. 

Now  the  J)  cuts  A  mijst  change  into  curves  round  branch-cuts. 
Also  the  branch-cuts  round  which  tliese  curves  pass  can  only  be 
those  connecting  the  first  and  second  sheets ;  for  a  cut  round  the 
single  branch-out  which  connects  the  first  and  third  sheets  would 
sever  the  third,  since  the  tliird  is  linked  to  the  remaining  sheets 
merely  by  this  bridge.  Thus  the  cuts  A  must  pass  into  curves  such 
as  A  (Fig.  08).  The  curves  B  passed  originally  through  the  holes 
for  which  the  A^  were  latitude  curves.  Hence  the  -C*s,  after  the 
change,  must  traverse  the  j)  bridges  round  which  the  -^'s  have  been 
drawn.  This  shows  how  it  comes  to  pass  that  the  {n  —  2)  bridges 
between  the  first  and  third,  fourth,  •••,  r?th  sheets,  are  unrepresenteti 
in  the  diagrams  of  the  cross-cuts.  The  equator  E  becomes  a  branch- 
cut  over  which  all  the  J5's  pass. 

Clifford's  box  is  deformed  by  the  same  process  ;  the  p  holes  pass 
into  p  bridges,  the  rim  into  a  (;)-f  l)th  bridge.  The  meridian 
curves  can  be  drawn  in  many  ways  from  hole  to  hole;  the  most 

*  As  before,  the  equation  between  tr  nnd  e  is  iu  the  prepared  form. 
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natural  construction  is  to 
draw  each  round  one  hole 
and  the  rim.  Returning  to 
the  Riemann  sphere,  this 
gives  cross-cuts  jBi,  5j»,  •••,  5p, 
which  all  intersect  one  and 
the  same  bridge,  namely,  the 
(j>-fl)th;  thus  the  cut  B^ 
passes  over  the  T^h  and 
(2>-f  l)th  bridges 

(r=l,  2,  ...,jp). 

In  a  5-ply  connected  Rie- 
man  surface,  four  cross-cuts 
reduce  the  surface  to  simple 
connexion.     In  Fig.  68  the  Fig.BB 

cross-cuts  are  d  +  B^  Ai,  C^ -f  B^  A^\   Ci  +  Bi  and  Ci  +  -Sg  being 
sigma-shaped. 

By  following  the  arrows  in  Fig.  68,  it  is  easy  to  see  that  the 
complete  boundary  of  the  dissected  Riemann  surface  can  be  described 
by  the  continuous  motion  of  a  point,  the  two  banks  of  a  cross-cut 
being  described  in  opposite  directions. 


§  173.  Systems  of  curves  which  delimit  regions.  The  closed  curve  A^  of 
Fig.  08  does  not  by  itself  delimit  a  region  of  the  surface  ;  in  other  words,  it  is 
possible  to  pass  along  a  continuous  curve  from  a  point  on  ono  bank  of  xX^  to  the 
point  immediately  opposite,  without  cutting  the  rim  or  passing  out  of  the  sur- 
face. 2?,  is  such  a  curve.  Again,  A^^  B^  in  Fig.  68  do  not  conjointly  delimit  a 
region  of  the  surface.  The  dissection  of  the  Kiemann  surface  thus  raises  the 
question  as  to  the  maximum  number  of  closed  curves,  which  neither  singly  nor 
in  sets  delimit  a  portion  of  surface.  Also  it  is  evident  that  the  cross-cuts  are 
capable  of  deformation.     To  what  extent  can  such  deformation  be  effected  ? 

In  Hiemann^s  memoir  on  the  Abelian  functions  these  questions  are  discussed 
and  various  theorems  are  arrived  at,  which  are  of  importance  in  the  subject 

known  as  Analysis  Situs. 
These  theorems  were  used 
by  Riemann  as  a  basis  upon 
which  to  build  up  the  theory 
of  the  dissection  of  a  multi- 
ply connected  surface.  In 
this  chapter  we  have  accom- 
plished the  dissection  by  the 
use  of  theorems  due  to 
^-^3'  ^9  Ltiroth  and  Clebsch  ;  but  as 

Riemann's  theorems  are  interesting  in  themselves  and  throw  valuable  light  upon 
the  effects  of  cross-cuts,  we  shall  give  a  brief  account  of  his  method. 
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I.  Instead  of  a  multiply  connected  Riemann  surface  with  only  one  rim,  we 
can  employ  the  multiply  connected  single  sheet  of  §  1G8  with  several  rims.  The 
curve  1  of  Fig.  69  does  not  by  itself  delimit  a  region ;  when  taken  in  conjunc- 
tion with  4  it  delimits  a  region.  It  is  true  that  it  is  impossible  to  get  from  one 
side  of  1  to  the  other,  without  crossing  the  boundary ;  but  nevertheless  1  does 
not  delimit  a  region.  To  meet  the  case  of  a  surface  with  more  than  one  rim,  we 
say  that  a  curve  does  not  delimit  a  region,  when  it  is  possible  to  reach  the 
boundary  from  each  of  two  opposite  points  of  the  curve. 

II.  Let  w  =  y/{z  —  a){z  —  b)\  the  corresponding  Riemann  surface  is  two- 
sheeted,  with  a  bridge  from  a  to  h.  Let  A  be  an  oval  curve  round  the  bridge 
a6,  and  let  c,  d  be  opposite  points  on  the  outer  and  inner  banks.  If  the  punc- 
ture be  made  at  a  place  e,  outside  A^  it  is  impossible  to  connect  e  with  d,  except 
by  a  line  which  crosses  A.    The  curve  A  delimits  a  region. 

III.  If  the  puncture  extend  through  both  sheets,  A  does  not  delimit  a 

region ;  if,  however,  a  second  curve 
A^  be  drawn  vertically  below  A^  it 
will  no  longer  be  possible  to  draw  a 
curve  from  d  to  the  puncture  without 
crossing  ^  or  ^' ;  therefore  A,  A' 
conjointly  delimit  a  region. 

IV.  The  systems  (1, 4)  ;  (1,2,3)  ; 
(2,  3,  4)  delimit  regions  (Fig.  09). 

V.  Let  K,  K  (Fig.  70)  form  the 
boundary  of  a  surface.  The  curves  1, 
2  delimit  a  region,  and  so  do  the 
curves  3,  4.  The  four  curves  divide 
the  surface  into  two  sets  of  points  :  — 

(1)  points  in  the  shaded  portions, 
which  have  the  property  that  lines 
which  join  tlieni  to  the  boundary  must 
meet  the  four  curves  in  an  odd  num- 
ber of  pouits ; 
(2)  points  in  the  unshaded  portions  which  have  the  property  that  lines  which 
join  them  to  the  boundary  must  meet  the  curves  an  even  number  of  times,  or  not 
at  all.  Points  of  the  former  kind  are  known  as  interior  points ;  points  of  the 
latter  kind  as  exterior  points.  The  curves  1,  2,  3,  4  taken  together  separate  the 
interior  points  from  the  exterior.  The  collective  space  filled  by  interior  points 
is  said  to  be  *  completely  bounded'  or  *  delimited*  by  the  four  curves,  and  the 
curves  are  said  to  be  delimiting  curves.  With  this  convention  as  to  interior  and 
exterior  points,  the  theorems,  which  we  are  about  to  prove,  hold  good  even  when 
the  curves  inttTsect.  However,  the  reader  will  find  it  easier  to  follow  the  argu- 
ment by  drawing  a  figure  in  which  the  curves  do  not  intersect. 

Theorem.  In  any  surface  T,  let  A^  2?,  C  be  systems  of  circuits.  If  A  and  B 
be  delimiting  curves  and  if  A  and  C  be  delhniting  curves,  then  B  and  C  are 
delimiting  curves.  Formal  proof  is  superfluous;  the  following  considerations 
will  suffice.  Since  A  can  be  deformed  into  B  without  passin  j:  over  the  boundary, 
it  must,  in  the  process  of  deformation,  trace  out  a  continuous  surface,  which  lies 
wholly  within  T.  This  region  of  T  is  delimited  by  A  and  B,  In  the  same  way  A 
and  C  delimit  a  region  of  T.    But  the  two  regions,  so  obtained,  adjoin  each  other 


Fig.  70 
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along  the  lines  A.    Therefore,  if  these  lines  be  suppressed,  there  is  a  region 
delimited  by  B  and  C 

I 

Theorem,  Let  ^„  ^  •••,  An  be  a  system  of  n  circuits  on  a  surface,  of 
■which  neither  the  whole  nor  a  part  delimits  a  region,  but  of  which  some  or  all, 
taken  in  conjunction  with  any  other  circuit,  do  delimit  a  region.  Let  P,,  B^^ 
•••,  P«  be  another  system  of  n  circuits,  possessing  the  first  property  of  the  ^*s  ; 
namely,  that  neither  the  whole  nor  a  part  delimits  a  region.  Then  this  system, 
taken  in  conjunction  with  any  other  circuit,  delimits  a  region.  That  is,  the  JB's 
possess  the  second  property  of  the  ^'s. 

Let  us  here  understand  that  *  all  of  n  things '  is  included  under  *  some  of  n 
things,'  but  that  *none  of  n  things'  is  excluded.  By  the  hypothesis,  jB„  with 
some  of  the  ^'s,  delimits  a  region.  Let  A^  be  one  of  these  -4's.  Take  any  cir- 
cuit C  wliich  is  not  a  boundary.  C  also,  with  some  of  the  -4's,  delimits  a  region. 
There  are  two  cases :  — 

Case  1.    ^^  is  included  amongst  these  ^'s. 

Case  2.    A^  is  not  included. 

In  Case  1,  A^^  with  some  of  C,   ^„  -^3,  •••,  Ant  delimits  a  region  ; 
-4i,  with  some  of  Z^p  -4„  -^3,  •••,  -4«,  delimits  a  region  ; 
hence  a  system  taken  from    C,  B^^  A^^  A^^  •••,  An  delimits  a  region. 

We  say  that  C  must  belong  to  this  system ;  for  if  not,  some  of  Z^p  A^,  •••, 
An  delimit  a  region. 

But  J?,,  Ai  by  themselves,  or  with  other  ^'s,  delimit  a  region.  Hence,  by 
the  previous  theorem,  some  of  A^^  A^,  •••,  An  delimit  a  region,  which  contradicts 
the  hypothesis. 

In  Case  2,  C,  with  some  of  ^„  A^,  •••,  -4„,  delimits  a  region.  Hence,  a  for- 
tiori, C,  with  some  of  i?j,  A^,  A^^  •••,  An,  delimits  a  region.  Thus,  in  either  case, 
the  system  2?^,  A^,  •••,  An,  which  has  the  first  property  of  the  ^I's  (that  is,  that 
neither  the  whole  nor  a  part  of  it  delimits  a  region),  has  also  the  second  property 
of  the  A^B.  Continuing  the  reasoning,  all  the  ^'s  can  be  replaced  by  2?'s ;  which 
proves  the  theorem. 

Theorem.    Let  Ax,  A^,  •••,  An  be  as  in  the  last  theorem  ;  and  let  C,,  C^, 

•  ••,  Cn  be  another  system  of  circuits,  such  that  Ar  and  Cr  (r  =  1,  2,  •••,  n)  delimit 
a  region ;  then  the  ^*s  may  be  replaced  by  the  C's. 

To  prove  this,  we  must  show  that  no  system  of  C's  can  delimit  a  region. 
If  possible,  let  some  of  the  C's,  say  Cj,  C^,  •••,  C«,  delimit  a  regitm,  and  let  this 
system  be  called  a  delimiting  system.  Since  ^„  C^  form  a  delimiting  system, 
it  follows  that  (AiC^C^'"  Ck)  is  a  delimiting  system.  And  since  A^,  C,  f orm 
a  delimiting  system,  it  follows  that  {AxAiC^---  Ck)  is  a  delimiting  system. 
Replacing  in  this  way  each  C  by  -^,  we  see  that  the  original  supposition 
demands  that  -4„  A^,  •••,  Ak  shall  delimit  a  region  ;  but  they  do  not.  Hence 
no  system  of  the  C's  delimits  a  region,  and  therefore,  by  the  last  theorem,  the 
C's  may  replace  the  A's.* 

•The«»<^  thenremB  on  delimitlntr  curves  wore  stnted  by  Ricronnn;  the  proof*  In  the  text  were 
given  by  Koni^berger.  Klllptisoho  Piinctlonen,  pp.  47  et  seq.    "We  may  also  refer  tbe  reader  to 

•  memoir  by  8imart,  Commentnire  iiir  deux  m^moiret  de  UiemaQo;  and  to  Lamb*B  Hydrody- 
nainlc*,  Note  B. 
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Riemann*s  theorems  on  delimiting  curves  are  immediately  applicable  to  a 
Riemann  surface.  If,  after  a  certain  number  of  cross-cuts  have  been  made, 
without  severing  the  surface,  we  can  draw  a  circuit  on  the  surface  such  that  it 
is  possible  to  get  from  the  interior  to  the  exterior  region  without  cutting  the 
boundary,  the  surface  is  not  yet  simple,  and  more  cross-cuts  will  be  needed ; 
but  if  no  such  circuit  can  be  made,  the  surface  has  been  dissected  by  the  cross- 
cuts. Riemann  defined  the  order  of  connexion  of  a  surface  by  this  maximum 
number  of  cross-cuts,  increased  by  1.  We  have  seen  that  on  a  Riemann  surface 
of  deficiency  p^2p  cross-cuts  can  be  drawn,  that  these  2p  curves  neither  singly 
nor  collectively  delimit  a  region,  and  that  some  of  them  delimit  a  region  when 
taken  with  any  other  closed  curve.  Hence,  by  Riemann's  definition,  the  order 
of  connexion  of  a  Riemann  surface  of  deficiency  p  is  2p  -|-  1 ;  a  result  which 
agrees  with  that  of  §  170.  For  the  2p  curves  which  serve  the  part  of  cross-cuts 
can  be  substituted  any  other  2p  curves,  of  which  neither  the  whole  nor  a 
part  delimits  a  region.  Thus  the  meridian  and  latitude  curves  of  the  normal 
surface  can  be  deformed  into  new  meridian  and  latitude  curves,  when  the 
new  meridian  and  latitude  curves  Bk',  Ak'  are  such  that  Ak,  Ak'  and  JB«,  Bk', 
(<c  =  1,  2,  "-iP)  form  2p  delimiting  systems. 

When  a  cross-cut  has  been  made  in  an  (n  -f-  l)-ply  connected  surface  T, 
the  new  surface  T'  is,  as  we  know,  only  n-ply  connected.  It  is  interesting  to 
show,  graphically,  that  only  »  —  1  curves  of  the  type  A  can  be  drawn  on  T'. 


Fig.  71 

The  figure  is  that  of  a  triply  connected  and  two-sheeted  surface,  but  the 
argument  applies  generally.  A  and  B  are  circuits  on  the  triply  connected 
surface.  Neither  separately  nor  together  do  they  delimit  a  region  ;  for  the  line 
A"  connects  the  points  k,  k\  on  opposite  sides  of  B,  with  the  puncture  P.  Treat 
A'  as  a  cross-cut,  and,  when  it  is  made,  let  the  new  surface  be  T'.  -rl  is  a  closed 
circuit  on  T',  wliich  does  not  delimit  a  region.  We  wish  to  prove  that  every 
other  circuit  A\  which  does  not  of  itself  delimit  a  region,  does  so  when  taken 
in  conjunction  with  A.  Now  A'  is  a  circuit  on  the  uncut  surface  T.  Therefore 
A'^  A^  B  delimit  a  region  Tj  on  T.  We  prove,  in  the  first  place,  that  B  must  be 
omitted  from  the  boundary  of  Tj.  For  if  B  were  part  of  that  boundary,  it 
would  be  impossible  to  get  from  one  side  of  B  to  the  other  ;  but  the  figure  shows 
that  jY  does  pass  on  T  from  k  to  A;'.  Hence  -4,  A^  must  delimit  a  region  on  T ; 
that  is,  there  is  a  region  Tj  on  T,  from  no  point  of  which  can  a  curve  be  drawn 
to  P,  without  meeting  A'  or  A.  But  further,  A'  and  A  also  delimit  a  region 
Ti  on  the  surface  T' ;  that  is,  it  is  impossible  to  pass  from  a  point  of  the  region 
Ti  to  either  P  or  the  cross-cut  K,    For  K  does  not  meet  either  A'  ot  A\  and 
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therefore  if  a  curve,  starting  from  a  point  of  Tp  could  once  get  to  any  point  of 
K,  it  could  be  continued  along  K  Xjo  P\  but  we  have  already  seen  that  P 
cannot  be  reached. 

\     §  174.     Algebraic  functions  on  a  Riemann  surface. 

It  was  proved  in  Chapter  V.,  §  154,  that  when  w  is,  throughout 
the  «-plane,  an  n-valued  function  of  z  with  a  finite  number  of  poles 
and  algebraic  critical  points,  and  free  from  essential  singularities, 
this  function  is  connected  with  2;  by  an  equation 

«?*  +  ri(2)u?'— *  +  ri{z)vf-^  H h  r^{z)  =  0, 

where  ri(2),  r2{z)f  •••,  r^{z)  are  rational  fractions.  Let  the  denomi- 
nators be  removed  and  let  the  resulting  equation  be  F{w%  2*)  =  0. 
The  corresponding  Riemann  surface  T  is  ?i-sheeted.  If  the  resulting 
surface  be  connected,  it  will  be  possible  to  pass,  by  properly  chosen 
paths,  from  any  value  of  Wi  to  each  of  the  n  —  1  associated  values 
^■i>  ^39  '"}  ^^n-  That  the  equation  F=0  is,  under  these  circum- 
stances, irreducible  can  be  shown  by  the  following  considerations. 
Assume  that  F(w,  z)  =  Fi(w,  z)  •  F^^iv,  2),  where  Fi(w,  z)  is  irreducible. 
At  an  ordinary  point  2  =  a  in  the  Argand  diagram  there  must  be  some 
branch,  say  Wi,  which  makes  Fi  vanish  at  a  and  throughout  a  region 
which  contains  a.  In  the  neighbourhood  of  2  = «  the  function 
-^iC^^'b  ^)  can  be  represented  as  an  integral  series  P(z—a),  and  this 
integral  series  vanishes  identically  throughout  its  circle  of  conver- 
gence in  virtue  of  the  theorem  of  §  87.  The  method  of  continua- 
tion shows  that  the  analytic  function  derived  from  this  element  is 
everywhere  zero ;  but  by  suitable  closed  paths  of  2  in  the  2-plane,  Wi 
can  be  changed  into  W2,  w^,  •••,  «?„.  Hence  Fi(tCi,  2)  can  be  made  to 
pass  into  Fi(w2,  2),  Fi{tCs,  2),  •••,  Fi{w„,  2).  This  proves  that  when 
Fi(iv,  2)  vanishes  at  2  =  a  for  lo  =  Wj,  it  also  vanishes  for  iVn,  to^,  •••>  «<^'n  > 
in  other  words,  an  equation  Fi(iv,  a)  =0,  of  lower  degree  than  71  in 
w,  is  satisfied  by  n  values.  This  being  impossible,  the  original  equa- 
tion F=0  must  be  irreducible. 

It  is  evident  that  any  rational  function  of  w  and  2,  say  !?(«?,  2), 
is  one-valued  upon  the  Riemann  surface  T  for  F{iv%  2*")  =  0 ;  we  shall 
prove  the  converse  theorem  that  every  function  one-valued  upon  T 
and  continuous  except  at  certain  poles  and  branch-places,  at  which 
the  order  of  infinity  is  a  finite  integer,  is  of  the  form  R{iv,  2). 

Let  the  n  values  of  w  which  correspond  to  a  given  2  be  Wi,  w^,  •••, 
w^]  and  let  the  corresponding  values  of  R  be  R^,  i?„  •••,  R^,  The 
symmetric  combinations 

8  =  jRiWi*-^  +  RiWa"-'^  H h  RnWn""^     (k  =  1,  2,  -..,  n), 
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are  one-valued  functions  of  z,  for  they  take  the  same  values  at  the 
n  places  attached  to  2.  Now  a  one-valued  function  of  z  which  has 
only  polar  discontinuities  is  a  rational  function  of  2.  Choosing  Ai, 
Xj,  •••,  \n^i  so  that 

«?/-'  +  AiW/-«  +  AjW/-^  +  -  +\.-i  =  0     (/x  =  2,  3,  ...,  n), 

we  get 

The  form  of  the  equations  in  w^  shows  that  these  quantities  are  the 
roots  of  an  equation 

but  they  are  known  to  be  the  roots  of 

that  is,  of  (/ow"  -hfiw^-^  +  •  •  •  +/.)/(«<^  ~  ^^'1)  =  ^y 

or  of 

fot^''  -h  (/oW?i  +  /i)«^"-'  +  •  •  •  -f  (/o^^'i"-'  +  fitvr'  +  •  •  •  +  /n-l)  =  0 ; 
hence, 

Ai  =  (/o?t'i-f/0//o;  •••;  X„-i  =  (/o?V-^-f/iH'r'-f  •••+./;  i)//o. 

Therefore 

'   MT'  +  (/oi^'i -h/i)«tv-'  +  -  +  {fycr' -f /i^c'i"  - -f ...  4- /„-,)* 

Now  v^i  is  any  value  of  tv  attiiched  to  the  given  2,  and  Hi  is  the  corre- 
sponding value  of  li.  We  may  therefore  omit  the  suffixes  and  write 
the  relation  between  R  and  w  in  the  form 

which  proves  the  theorem.  [This  proof  is  g'ven  by  Briot,  Th^rie 
des  fonctions  abdliennes,  Appendix  B ;  for  another  proof  see  Prym, 
Bewcis  eines  Riemann'schen  Satzes,  Crolle,  t.  Ixxxiii.,  p.  251. 
Also  see  Klein's  Schrift.,  p.  57,  and  Klein-Fricke,  Modulfunctionen, 
t.  i.,  p.  499.] 

When  TFis  a  rational  function  R(w,  2)  of  tv,  2,  there  corresponds 
to  a  given  place  (2,  w)  on  the  surface  T,  a  single  pair  (2,  W),  It  is 
not  always  true,  conversely,  that  to  a  given  pair  (2,  W)  corresponds 
the  single  place  (2,  w).     Suppose  TFto  be  a  function  for  which  the 
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converse  statement  holds;  then  the  surface  T  will  serve  for  the 
pairs  (2,  W)  as  well  as  for  the  pairs  (z,  w).  At  an  ordinary  point 
z,  the  n  associated  pairs  (z,  w)  are  distinct.  Therefore  the  n  pairs 
(2,  W)  must  be  distinct.  That  is,  TT  is  an  n-valued  algebraic  func- 
tion of  z.  Starting  with  a  surface  constructed  to  represent  a  single 
algebraic  function  to  we  have  shown  that  from  the  single  n-valued 
algebraic  function  wof  z  there  can  be  derived  a  whole  system  of  such 
functions  (called  by  Kiemann  like-branched  functions).  On  the  sur- 
face T  each  of  these  functions  W  is  one-valued,  and  the  surface  T 
can  be  constructed  by  the  equation  in  W,  2,  in  place  of  F=0.  The 
function  w  is  distinguished  among  these  functions  merely  by  the  fact 
that  we  began  with  it ;  it  is  itself  a  rational  function  of  2  and  i2, 
inasmuch  as  it  is  one-valued  on  the  surface  T.  [For  an  algebraic 
proof  of  this  by  means  of  the  process  of  finding  the  Highest  Common 
Divisor,  see  Dedekind  and  Weber,  Crelle,  t.  xcii.,  §  13.]  Tlie  degrees 
in  to  of  the  equations  are  all  equal  to  n,  but  the  degrees  in  z  will 
naturally  be  different.  When  an  equation  is  of  degree  m  in  2,  the 
function  will  be  said  to  be  m-placed  on  the  surface ;  it  takes  any 
assigned  value  at  m  places,  distinct  or  coincident  (see  §  108),  When 
t(7  —  6=  P«(2  —  a),  K  of  the  places  at  which  w  =  b  coincide  at  z  =  a ; 
but  when  w  —  b  =  P^(z  —  ay^%  the  branch-place  (a,  b)  is  still  a  place 
at  which  k  values  of  w  are  equal  to  6.  In  fact,  at  a  branch-place  at 
which  r  sheets  hang  together  (2  —  ay^^  is  to  be  regarded  as  a  quantity 
of  the  same  order  as  2  —  a  at  an  ordinary  place ;  or,  to  use  a  conven- 
ient mode  of  expression,  (2  —  ay^"  =  0*  at  z  =  a.  Similarly  if,  at  an 
infinity,  1/w  =z  P^(z-~  ay^"",  the  place  (a,  oc)  counts  as  k  simple  poles, 
and  (2  —  a)*/''=QO^  at  a. 

IntegratUm. 

§  175,  We  have  seen  that  n  sheets  can  be  connected  in  such  a  way 
that  an  n-valued  function  of  z  is  represented  uniquely  at  each  point 
of  the  n-sheeted  surface,  and  that  the  branch-cuts  can  be  determined 
as  soon  as  we  know  the  expansions  at  the  branch-points.  We  have 
further  explained  how  a  Riemann  surface  can  be  reduced  to  simple 
connexion  by  the  drawing  of  cross-cuts.  The  boundary  of  the 
dissected  surface  consists  of  the  banks  of  the  2p  cross-cuts,  where 
each  cross-cut  has  two  banks ;  also  this  boundary  can  be  described 
by  the  continuous  motion  of  a  point.  It  remains  for  us  to  examine 
the  effect  of  paths  of  integration  upon  the  dissected  and  undissected 
surfaces. 

Suppose  that  w  is  an  algebraic  function  of  2  which  satisfies 
the  equation  F{tjcr,  2")  =  0.     Then  ic  is  an  n-valued  function  of  z, 
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say  w  =  w{z).    The  integral   /(«)=  i    w(z)dz  may  perfectly  well 

be  infinitely  many-valued  for  each  point  of  the  Kiemann  surface 
on  which  w  is  one-valued ;  in  fact  /  (2)  is,  in  general,  a  function 
with  properties  distinct  from  those  of  w{z),     A  familiar  example 

is    j   dz/Zf  or  log  «,  which  belongs  to  a  class  of  functions  different 

from  that  of  1/z,  Whereas  1/z  requires  only  a  simple  sheet,  the 
number  of  sheets  required  for  log  z  would  be  infinite.  It  is  ex- 
tremely convenient  to  be  able  to  represent  the  integral  of  an 
algebraic  function  uniquely  upon  the  surface  T,  which  is  associated 
with  that  function.  Riemann  solved  this  problem  by  the  ingenious 
device  of  the  cross-cut.  The  function  of  the  2p  cross-cuts  is  to 
reduce  the  multiply  connected  surface  to  simple  connexion;  thereby 
permitting  the  application  to  Riemann  surfaces,  of  Cauchy's  theorems 
on  the  integration  of  functions  holomorphic  and  meromorpliic  in 
simply  connected  plane  regions.  It  will  be  seen  presently  that  a 
path  of  integration  which  lies  entirely  within  the  dissected  surface 
is  subject  to  the  same  rules  as  a  path  in  Cauchy's  theory ;  but  that 
the  traversing  of  a  cross-cut  generally  introduces  an  abrupt  change 
into  the  value  of  the  integral.  While  the  branch-cuts  are  bridges 
between  sheets  otherwise  unconnected,  the  cross-cuts  are  barriers 
which  dissociate  adjacent  places  in  the  same  sheet. 

In  conformity  with  the  definition  of  §  131,  a  function  is  said  to 
be  holomorphic  on  a  simply  connected  region  of  T  which  includes  no 
branch-place,  when  it  is  one-valued,  finite,  and  continuous  within  that 
region.  We  have  now  to  extend  Gauchy's  theorem  (§  133)  to  a 
region  of  the  Riemann  surface.  The  method  used  by  Riemann 
depends  on  the  transformation  of  a  double  integral  into  a  simple 
integral. 

§  176.  Caucliys  theorem  for  a  Riemann  surface.  If  C  be  the 
boundary  of  a  delimited  region  F  on  the  Riemann  surface,  and  if 
€f>(z)  be  one-valued  and  continuous  in  F,  we  have  when  each  rim  is 
described  positively, 

Let  <^(2;)  =  u  +  »*i'.     Then 

I  if>(z)dz  =  I  (udx  —  vdtj)  -f  I  I  (vdx  -f  vdy). 

Suppose  that  the  surface  F  is  cut  by  two  sets  of  vertical  planes 
parallel  to  the  axes  of  x  and  ?/.  A  strip  made  by  two  consecutive 
parallel  planes  may  run  entirely  in  one  sheet,  or  it  may  meet  a 
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branch-cut  and  pass  for  a  part  of  its  course  into  another  sheet; 
there  may  be  several  strips  between  the  same  vertical  planes  (in 
which  case  the  strips  may  be  said  to  be  in  the  same  vertical) ;  and 
further,  the  boundary  may  consist  of  various  rims.     But  however 


Fig.  72 

many  times  strips  in  the  same  vertical  may  meet  rims,  and  however 
many  times  they  may  change  sheets,  it  will  always  be  true  that 

fY'^y=  u,^  C7i+  cr,-  1^3+...+  u,, -  Uu-^, 

where  C7  is  a  real  function  of  x,  y,  which,  with  its  first  differential 
quotients,  is  continuous  throughout  F,  and  2t  =  the  number  of  points 
in  which  the  strip  meets  the  boundary. 
Hence, 

d^ff^dy  =  {U3-  UOdx-}-{U,-  Us)dx -}-'-'  + {U^t  -  C^s.-O^aJ; 

that  is,  the  parts  of  the  integrals    j   j  —dxdy  and  —  I  Udx,  which 

the  strip  contributes,  are  equal.     Hence  for  the  whole  region  these 
integrals  are  equal.     Similarly, 

Hence,  by  writing  Z7=  w,  v  successively,  we  get 

j  it>{z)dz  =  I  (tidx  —  vdy)  + 1  j  {vdx  +  udy) 


-//(I -£>"^ +'//(!- 


f^dxdy. 
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But  ^-l'^^  =  0,   an(i^  +  ^  =  0. 

Bx     8y  Sy     Sx 


Hence,        j  <^  (z)  dz  =  0. 


In  this  proof  the  restriction  that  — -,  -—  are  to  be  continuous 

throughout  F,  may  be  to  some  extent  removed.    For  example,  ii 

— -,  —  be  discontinuous  at  a  finite  number  of  places  of  T,  while   V 
&B     hy  ^^u 

is  one- valued  and  continuous  at  these  points,  the  integral   I  ~^^ 

—-da;  become 

a    6X 

infinite  for  one  value  x  =  c  between  x  =  a  and  a;  =  6. 
Then 


*/a    ox  <=4)  c/a         OX  n=«0  •Jc+rf  OX 


=    lim    |c^(c-e,y)-Cr(a,y)  +  Cf(6,y)-Cr(c  +  ,,y). 

€=0,  iM)  (.  > 

But  17  is  one-valued  and  continuous,  therefore 

lim  U(c  —  €,  y)  =  lim  U(c  +  rj,  y), 

and  the  integral  =U{by  y)  —  U(a,  y),  a  quantity  independent  of  c. 
[See  Konigsberger's  Elliptische  Functionen,  p.  69.] 

§  177.  A  function  <^(2:),  which  is  one-valued  and  continuous  at 
all  places  of  a  Riemann  surface,  is  a  constant.  For  let  the  function 
take  the  values  <t>i,  <t>^  •••,  <^„  at  the  n  places  which  lie  in  a  vertical 
line ;  then  each  of  the  symmetric  combinations 

where  k=  1,  2,  •••,  n,  is  a  one-valued  and  continuous  function  of  z, 
for  all  values  of  z,  and  is  therefore  a  constant  (§  140).  Hence  the 
equation  whose  roots  are  <^i,  <t>f,  •••,  <^^  has  constant  coefficients. 
Hence  the  roots  are  themselves  constant  for  all  values  of  z,  and 
since  they  are  continuous,  they  are  equal  to  the  same  constant. 

It  follows  that  an  algebraic  function  of  the  surface  is  defined, 
except  as  to  a  constant  factor,  when  its  zeros  and  poles  are  assigned. 
For  if  two  such  functions  have  the  same  zeros  and  poles,  with  the 
same  orders  of  multiplicity,  their  ratio  is  everywhere  one-valued  and 
continuous.     Compare  §  145. 


BIEMAKN    SUBFACBS.  249 

§  178.     The  theorems  which  relate  to  the  value  of  an  integral 

Jf(z)dz,  where  f{z)  is  a  many-valued  function,  are  greatly  simpli- 

lied  by  the  use  of  the  Kiemann  surface  for  /(»),  but  the  methods 
employed  by  Kiemann  are,  in  essence,  identical  with  those  of  Cauchy. 
The  fundamental  theorem  in  integration  is  that  the  value  of  the) 

integral   i  fiz)dz,  taken  positively  over  the  rims  C  of  a  delimited  (^ 

region  F,  is  zero  when  f(z)  is  continuous  in  that  region. 

To  fix  ideas  let  us  consider  the  integral  of  a  function  E(w,  z) 
which  is  rational  in  w  and  2;,  where  w  is  an  algebraic  function  defined 
by  F(«7",  z*)  =0.  This  integral  is  called  an  Abelian  integral.  The 
advantage  which  results  from  this  limitation  of  the  field  of  discussion 
mainly  arises  from  the  fact  that  we  know  the  nature  of  the  branch- 
ings and  discontinuities  in  the  case  of  the  algebraic  function  and 
the  order  of  connexion  of  the  corresponding  Riemann  surface. 

When  R{w,  z)  is  continuous  throughout  a  region  F  of  finite  extent 
upon  the  surface  T,  delimited  by  a  system  of  rims  C,  the  value  of 

I  RdZj  taken  positively  (with  regard  to  F)  over  all  the  rims  C,  is 

zero.  Suppose  that  the  region  F  is  delimited  by  an  exterior  rim  C 
and  by  interior  rims  Ci,  C2,  •••,  C^,  we  have  the  extension  of  the 
theorem  of  §  135,  the  difference  being  that  a  rim  may  pass  several 
times  round  an  interior  point  before  returning  to  its  initial  point. 
Suppose  that  the  region  in  question  contains  an  infinity  c ;  this  infin- 
ity must  be  cut  out  by  a  small  closed  curve  described  r  times  round 
c,  say  an  r-fold  circle,  where  r  is  the  number  of  turns  that  must  be 
made  before  the  curve  can  be  closed.  This  curve  (c)  must  be  added 
to  the  other  rims,  and  the  theorem  runs 


CrOz  =  S   f  Rdz^C  Rdz, 

Jo  k=iJck  c/(c) 


where  the  curves  C,  C<,  (c)  are  described  positively  with  regard  to 
the  region  delimited  by  them. 

When  F  is  a  simply  connected  region  on  T,  such  that  B  has  no 

infinities  within  F,  the  value  of  |  Rdz  taken  over  any  closed  line 

in  F  must  necessarily  vanish.  As  an  immediate  consequence,  it 
follows  that  when  J,  II  are  two  paths  which  lie  in  F  and  go  from 
a  place  «„  to  a  place  «,  the  value  of  the  integral  is  the  same  which- 
ever path  be  chosen.  This  theorem  may  be  stated  somewhat  differ- 
ently. When,  on  the  Riemann  surface  T,  a  path  /  which  connects 
a  place  ^  with  another  place  s  is  deformed  continuously  into  a 
second  path  //  between  the  same  two  places,  the  value  of   the 
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integral  is  unaffected  so  long  as  the  path  does  not  cross  a  place  at 
which  B  is  infinite.  To  complete  the  theory,  we  require  some  way 
of  dealing  with  the  discontinuities  of  B.  Let  the  infinities  within 
a  simply  connected  region  of  finite  extent  delimited  by  the  paths 
/,  //be  Ci,  C2J  •••, c^;  these  places  must  be  cut  out  from  the  surface 

T.  The  simply  connected  region  has  now  be- 
come a  multiply  connected  one  within  which 
M  is  everywhere  continuous.     Accordingly, 


fEdz  =  CeOz  -f  S   r    Rdz, 


(eic) 

where  the  integration  is  effected  in  the  sense 
indicated  in  Fig.  73. 

On  the  simply  connected  surface  T',  which 
results  from  T  by  the  drawing  of  2p  cross- 
cuts, the  integral   j  Rdz  may  be  finite.     This 

will  be  the  case  when  the  infinities  of  R  are  not  infinities  of  the 
integral.  In  the  most  general  case,  however,  the  infinities  of  R 
affect  the  value  of  the  integral,  as  has  been  already  explained  in 
speaking  of  Cauchy's  theory  of  Residues.  The  surface  T'  must  be 
changed  again  into  a  multiply  connected  surface  by  cutting  out 
those  infinities  which  affect  the  value  of  the  integral,  and  this  new 
multiply  connected  surface  must  be  reduced  to  simple  connexion 
by  fresh  cross-cuts.     On  the  surface  T"  the  value  of  the  integral 

JRdz  is  completely  independent  of  the  connecting  path. 

§  179.  Wlien  w  is  replaced  by  its  values  in  terms  of  2,  let  the 
expression  /?(zt',  «)  become  the  71-valued  function  <^{z).  The  theorems 
which  follow  apply  also  to  functions  of  a  more  extended  character 
than  i?(u',  «) ;  but  we  shall  not  have  occasion  to  use  these  in  this 
treatise,  and  consequently  omit  them  from  consideration. 

When  r  is  a  region  of  T  which  lies  entirely  in  one  sheet,  and 
encloses  no  branch-place,  the  same  deductions  can  be  made  from 
Cauchy's  theorem  as  in  Chapter  V.  Since  that  branch  of  the  many- 
valued  function  ^(z)  which  is  represented  on  F  is,  throughoxit  F,  a 
holomorphic  function  of  «,  Cauchy's  methods  are  immediately  appli- 
cable.    For  example,  if  the  infinities 


Cj,  C2, 


•?  V 


be  excluded  by  small  closed  curves  (7,  C",  •••,  C^*^^,  then 

2triJc  z-t        2iriKZiJc(-)  z^t   "^^^^' 


BIEMAKN    SUBFACES.  251 

where  4>(t)  is  the  value  of  <^  at  a  place  {t,  w)  of  F.    When  4>(2)  has 
no  infinities  in  F^  this  equation  becomes 


and  the  same  consequences  follow  from  this  formula  as  in  Chapter 
V.  The  most  important  of  these  is  that  at  any  place  (aii,  w{)  of 
the  region  F,  ^{z)  can  be  represented  by  an  integral  series  P(z  —  2;,), 
with  a  circle  of  convergence  not  infinitely  small.  Hence  it  follows 
that  4^\z)y  i>'\z),  etc.,  are  holomorphic  throughout  the  same  domain. 
Hitherto  the  supposition  has  been  that  F  contains  no  branch- 
point, and  one  of  the  results  arrived  at  has  been  that  in  the  neigh- 
bourhood of  each  place  (Zi,  «(;,),  <l>{z)  can  be  represented  by  an  inte- 
gral series  in  2  — «i.  We  now  make  the  supposition  that  (z^,  Wi)  is 
a  place  at  which  r  sheets  hang  together,  and  seek  to  find  the  expan- 
sions in  the  neighbourhood  of  this  branch-place.  Let  a  circle  C 
pass  r  times  round  (21,  tCj),  so  as  to  limit  a  region  F  within  which 
there  is  no  branch-place  of  <^(«)  other  than  (Zi,  tci),  and  no  infinity. 
The  transformation 

transforms  F  into  a  circular  region  Fj  in  the  ^-plane,  and  the  r-fold 
circle  C  into  an  ordinary  circle  Ci.  Since  the  function  <f}(z)  recov- 
ers its  initial  value  after  a  description  of  C,  the  function  <^(2;i  +  C)> 
or  ^(i)»  niiist  recover  its  value  after  a  description  of  Cj.  That  is, 
^({)  is  holomorphic  in  Fj.  Applying  Cauchy's  theorems  to  the 
function  ^(i)>  ^^  have  for  the  region  Fj, 


X 


,/V(«d{=0         (/»  =  !,  2,  3,-), 
and 

where  {'  is  a  point  inside  Fi.     Hence 

</.(z)  {z  -  2,)-*+<*^""d2  =  0        (A  =  1,  2,  3,  — ), 


2l) 


T7r' 


X 

where  (2;',  w')  is  any  place  in  F.  By  the  use  of  the  binomial  theo- 
rem, the  quantity  under  the  integral  sign  becomes  an  integral  series 
in  (2'  —  ZiY^^  and  therefore 

^(2')  =  P(2'  -  z,y^^  =  00  +  Pa (2;'  -  z,y^\ 
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Here  the  r  values  of  <^  attached  to  the  r  places  of  F,  which  lie 
on  a  vertical  line,  are  associated  with  a  cyclic  system  of  r  expan- 
sions. The  differential  quotients  of  <^(2')  can  be  found  from  the 
series.     For  example,  omitting  accents, 

This  result  shows  that  <\>{Zy)  is  infinite  when  A  <  r,  although  the 
corresponding  value  of  <^(2i)  is  finite.  The  only  places  at  which 
^\z)  can  become  infinite  are  either  branch-places  or  infinities  of  <^(2). 
Next  let  (^1,  it'i)  be  an  infinity  as  well  as  a  branch-place,  but 
otherwise  let  the  suppositions  with  regard  to  V  and  C  be  the  same 
as  before.  By  an  application  of  Laurent's  theorem  to  the  function 
^(£),  we  have 

^(0=£-^Po(£), 

where  q  is  finite,  since  it  is  assumed  that  £  =  0  is  not  an  essential 
singularity.    Hence 

The  expansions  at  2  =  00  are  found  by  putting  2  =  1/2',  t.e.  by 
replacing  2  —  00  by  I/2'.  If  r  sheets  hang  together  at  x,  r  sheets  of 
the  Riemann  surface  for  <^j(2'),  =  <^(2),  must  hang  together  at 
2'  =  0.  Suppose  that2  =  Q0  is  not  a  singular  point,  so  that  <^i(2') 
has  no  singular  points  within  a  fiuite  neighbourhood  of  the  origin. 

Then  <^i(2')=  P(2"/''), 

where  2'  is  any  point  of  this  neighbourhood.     Thus 

When  2=x  is  an  infinity,  but  not  an  essential  singularity,  of 
^(2),  the  expansion  runs 

^{z)  =  z^^'P^{z-^^). 

The  reader  will  observe  that  the  results  obtained  in  Chapter  IV. 
can  be  derived  from  Cauchy's  theorems.  They  state  that  if  w  be  an 
algebraic  function  of  2,  the  expansions  for  li(w,  2)  at  various  points 
are  of  the  forms 

P{z^a)',  {z^a)-^Po{z^a);  P(l/2) ;  z^P,(l/z); 

where  7,  r  are  positive  integers,  and  r  >  1. 

§  180.  Integrals  of  algebraic  functions*  So  long  as  the  path  of 
integration  is  not  permitted  to  pass  over  a  cross-cut  of  the  surface 
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T"  (§  178)  the  integral  is  one-valued.  The  cross-cuts  serve  as  barriers 
which  separate  the  branches  of  the  many-valued  integral.  But  now 
it  is  possible  to  remove  this  restriction  that  the  barriers  are  not  to 
be  passed  over.  The  cross-cuts  required  to  make  T  simply  con- 
nected were  2p  in  number,  and   further  cross-cuts  connected  the 

curves  round  the  infinities  of    j  Rdz  with  the  boundary  of  T'.     No 

curve  is  to  be  drawn  round  any  infinity  of  R  which  yields  no  loga- 
rithmic term  to  j  Rdz.    For  instance,  if  (z^  w,)  be  a  place  at  which 

R={z-z,)-^^Po{z-z,y^%  (g>r), 

the  integral  j  Rdz  is  logarithmically  infinite  when,  and  only  when, 
Po{z  —  z^y^""  contains  a  term  {z  —  2l)~*■*^*/^  When  this  term  occurs, 
the  value  of |  Rdz,  taken  r  times  round  z^  is  called  the  residue 

2iriJ 

at  the  point  (§  146).  Thus  the  residue  is  r  x  the  coefficient  of  the 
term. 

Let  T"  be  the  simply  connected  surface  derived  from  the  canon i- 
cally  dissected  surface  T',  by  the  drawing  of  cross-cuts  from  the 
curves  C^*^,  round  logarithmic  infinities,  to  the  boundary  of  T'.     Let 

J{z)  =  I       RdZj  where  the  path  between  {z^  Wq),   {z,  w?)   can  be 

drawn  freely  on  T\  J{z)  =  the  same  integral  when  the  path  is 
restricted  to  T".  Then  J{z)  is  a  one-valued  and  continuous  function 
on  the  surface  T''.  Any  difference  which  may  exist  between  I{z) 
and  J{z)  must  arise  from  passages  over  cross-cuts.  In  order  to  dis- 
tinguish the  two  directions  across  a  cross-cut,  an  arrow-head  is 
attached  to  the  cut.  The 
cut  may  be  regarded  as  a 
stream  with  right  (or  nega- 
tive) and  left  (or  positive) 
banks  (Neumann,  Abel'sche 
Integrale,  ch.  vii.).  Two 
places  a,  infinitely  near  but 
on  opposite  banks,  can  be 
distinguished  as  a^  and  a.. 
Now  in  passing  from  a 
to  a'  (Fig.  74)  the  values 

of  dz  and  of  R,  at  opposite  "*    f/«  J4. 

places  of  the  cut,  are  equal. 

Hence,  j  "  RdZy  along  the  right  bank,  =  (  ^iZcfa?,  along  the  left 
bank;  or  J(a_')- J(a.)  =  J(^^')- J(a+). 


254  BIEMANN    SUKFACES. 

Hence  J(a^')  -  J(a_')  =  J(a+)  -  J{a_)  ; 

/  that  is,  the  difference  between  the  values  of  J  at  opposite  banks  of 
•  the  cross-cut  is  constant.     This  constant  is  called  a  modulus  of 

periodicity,  or  period,  of  the   integral.      To   each   cross-cut   there 

belongs  a  period.     The  full  importance  of  this  idea  will  be  seen 

later  (ch.  x.). 

To  connect  I(z)  with  J{z),  suppose  that  the  path  is  s^bs  (Fig.  74), 

which  crosses  the  cut  A^  from  right  to  left,  and  the  cut  B^  froiu  left 

to  right.     Then 

f  Rdz  =  r    Rdz  -f  r      Rdz  +  f  Rdz, 

the  infinitely  small  paths  a_a^  and  6^6_  being  neglected ;  they  con- 
tribute nothing  to  the  integral,  as  R  is  supposed  finite  in  their 
neighbourhood.  Each  of  the  three  pieces  5oa_,  a^b^,  b^s  lies  on  T". 
Therefore 

f    Rdz  =  J(a_) ; 

Jr     Rdz  =  f    Rdz  -  f    iJd^zr, 

where  the  paths  lie  on  T", 

=  J(6J-J(a^); 


f  Rdz=:J(s)-J(b_). 


Hence  /(s)  =  J(s)  -}-  J(6+)  -  J(b_)  -  J{a^)  -f  J(a_), 

or,  if  (0,  a>'  be  the  periods  at  the  cross-cuts  A,  B, 

I(8)=J{8)-'<a-{-<»>\ 

So  in  general,  when  the  path  on  T  crosses  over  the  Kth  cross-cut 
X«  times  positively,  i.e.  from  left  to  right,  and  X<'  times  negatively, 
i.e.  from  right  to  left,  and  when  the  period  attached  to  this  cross-cut 
is  <!>«,  the  value  of  /(s)  is 

J(s)-f2(X,-X,')<^K, 

K 

where  the  summation  extends  over  all  cross-cuts  traversed  by  the 
path  of  integration. 

It  has  been  stated  that  the  period  along  a  cross-cut  is  constant; 
but  this  has  only  been  proved  so  long  as  the  cut  meets  no  other  cut. 
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Applying  the  theorem  to  the  cut  A^  (Fig-  74)  which  meets  the  cut 
B^  and  no  other  cut,  we  see  that 

therefore  J{c^  —  J{c^  =  J{c^  —  J(c^ ; 

tliat  is,  the  periods  of  J5«,  on  both  sides  of  the  junction  c,  are  equal. 
But  also 

and  J{c^  -  J(c4)  =  J(cf,)  -  J(d^ . 

Therefore      ^(^2)  -  J{d^  =  0 ; 

that  is,  the  period  across  a  cut  C«  is  zero. 

A  path  of  integration  round  Ak  (along  either  bank),  in  the 
direction  of  the  arrow,  leads  from  the  negative  to  the  positive  bank 
of  J3<.  This  shows  that  the  period  round  A^  is  equal  to  the  period 
across  J5^.  But  a  path  round  J5«,  in  the  direction  of  the  arrow,  leads 
from  the  positive  to  the  negative  bank  of  A^^  and  the  period  round 
^^  =  —  coi,,  where  w^  is  the  period  across  A^^ 

The  reader  will  readily  prove  that  if  several  cross-cuts  start  from 
a  place  9  of  the  surface,  the  sum  of  the  periods  across  them  is  zero. 
Observing  that  a  change  in  the  direction  of  a  cross-cut  changes  the 
sign  of  the  corresponding  period,  we  have  the  rule :  — 

The  sum  of  the  periods  of  the  streams  which  flow  to  a  place  = 
the  sum  of  the  periods  of  the  streams  which  flow  from  the  place. 

When  the  path  of  integration  is  drawn  on  Klein's  normal  sur- 
face, the  theorems  already  enunciated  for  the  plane  Riemann  surface 

take  a  form  which  is  readily  comprehended.     Assuming  that  I  Rdz 

has  no  logarithmic  infinities,  two  contours  round  the  same  handle, 
or  through  the  same  handle,  can  be  deformed  continuously  into  each 
other,  and  the  integrals  round  the  contours  >are  equal.  On  the  other 
hand,  a  meridian  and  a  latitude  curve  are  not  reconcilable,  nor  is 
a  curve  of  either  kind  reconcilable  with  a  curve  of  the  same  kind, 
but  belonging  to  a  different  handle ;  and,  in  these  cases,  the  integrals 
round  the  two  curves  may  be  different.  Any  curve  which  can  be 
contracted  continuously  until  it  vanishes  gives  a  zero  integral. 
Thus  the  p  integrals  along  jj  selected  closed  curves  through  the 
p  handles,  and  the  p  integrals  along  p  selected  closed  curves  round 
the  p  handles  afford  2p  periods.  The  most  general  path  between 
two  places  can  be  deformed  continuously  into  a  closed  path  which 
passes  Xk  times  in  one  direction  round  the  Kth  handle,  and  \^ 
times  in  one  direction  through  it,  where  k  =  1,  2,  •  •  •,  p,  followed 
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by  some  special  path  between  the  two  places.  Hence  the  most 
general  integral  is  equal  to  the  integral  along  the  special  path, 

together  with  2(XkCd«  -f  X^'w^'),  where  w^,  co^'  are  the  integrals  round 

it=i 

the  Kth  latitude  and  meridian  curves,  taken  in  the  assigned  directions. 

The  modifications  necessary  in  the  case  that  |  Rdz  contains  one  or 

more  logarithmic  infinities  are  suggested  by  the  theorems  of  the 
preceding  articles.  For  example,  if  A,  A'  be  two  reconcilable  cir- 
cuits which  contain  between  them  /x  places  Ci,  C2,  •  •  •,  c^,  at  which 
the  integral  is  logarithmically  infinite,  the  integrals  of  R  along  A, 
A!  are  no  longer  equal,  but 

A  J  A'  K^\J(tK) 

where  the  integration  is  performed  in  the  same  sense  for  all  the 
curves  A^  A\  (c«). 

The  reader  is  referred  for  further  information  to  Klein's  Schrift, 
Ueber  Riemann's  Theorie  der  Algebraischen  Functionen  und  ihrer 
Integrale.     Leipzig,  1882. 

§  181.  We  shall  now  give  some  examples  of  the  theory  just 
explained. 

(1)  dw  =  dz/z  =  dp/p  -\-  idO, 

The  critical  points  are  2;  =  0,  2r  =  ac ;  and  the  residues  of  these 
points  are  1,  —  1.  Hence  both  points  must  be  cut  out.  The  sur- 
face is  now  doubly  connected.  To  reduce  it  to  simple  connexion, 
we  make  a  cut  from  0  to  go  .     Now  lo  is  a  holomorphic  function  of  z. 

Let  It'  =  0  when  z  =  l.     Then 

M?  =  u  -f  IV  =  log  p  -f  i$y 

log  denoting  the  real  logarithm,  and 

u  =  log  p,  V  =  0. 

Hence  half-lines  from  the  origin  in  the  2-plane  map  into  lines 
parallel  to  the  real  axis  in  the  to-plane;  and  a  circle  round  the  origin 
in  the  «-plane  maps  into  a  part  of  a  line  parallel  to  the  imaginary 
axis  in  the  to-plane.  For  if  z  start  always  from  the  positive  or  left- 
hand  bank  of  the  cut,  ending  at  the  negative  bank,  the  value  of 
V  increases,  for  any  circle,  by  2^.  Hence  if  we  draw  the  t^vpath 
C+  which  corresj)onds  to  the  positive  bank  of  the  cut,  the  path  C_ 
which  corresponds  to  the  other  bank  is  obtained  by  displacing  C+ 
through  27ri;  and  therefore  the  2-plane  passes  into  an  infinite  strip 
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of  the  to-plane,  of  breadth  2ir.  To  make  the  strip  straight,  we  make 
the  2M3ut  pass  along  the  real  axis,  and  as  in  §  106,  we  shall  take  it 
along  the  negative  half  of  this  axis.  Fig.  75  (a).  To  map  the  entire 
tt^plane,  we  require  infinitely  many  sheets  in  the  z-plane,  which 


n. 


-^ 


-h 


n. 


z  -  plane 
I.     (a) 


m. 


IV. 


m 


-m 


Fi'j.  75 


n. 


I. 


w-plan^ 

{V) 


(c) 


hang  together  at  0  and  oo,  and  are  joined  by  a  bridge  which  lies 
along  the  cross-cut.  Fig.  75  (c)  shows  a  section  of  the  bridge  as  it 
appears  when  one  looks  from  0  to  —  oo. 

(2)  dw  =  dzl(z  -  a)  (2  -  6). 

Here  the  critical  points  are  a,  6.     The  transformation 

t^(z  —  (x)l(z-y) 

will  send  them  to  0  and  oo,  and  we  have 

di^{a-h)azl{z-h)\ 

dt/t^{a  —  h)dxo. 

Hence  the  to-plane  is  mapped  on  the  ^plane  as  in  the  preceding 
example,  while  the  ^plane  maps  on  the  2-plane  by  a  quasi-inversion. 
Therefore  if  we  take  as  a  cross-cut  any  arc  of  a  circle  from  a  to  h, 
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the  2^plane  maps  on  a  straight  strip  of  the  to-plane,  whose  breadth 
is  2ir/|a  — 6|.  All  other  such  arcs  give  «o-lines  parallel  to  the 
edges  of  the  strip.  Lines  perpendicular  to  the  edges  of  the  strip 
correspond  to  circles  whose  limiting  points  are  a,  6. 


■^^'  ^ 


»v 


(3) 


d/=(/2/Vl-2*. 


— 1 


Fig.  76 


^^  The  critical  points  are  2  =  1,  —  1,  oo.  The  points  1,-1  have 
a  zero  residue  ;  at  oo  the  residue  is  ±  i.  Let  t(;*  =  1  —  2*,  and  let 
the  2 -surface  on  which  w  is  one-valued  be  constructed.  Let  the 
branch-cut  lie  along  the  real  axis  from  —  1  to  1.  "When  z  =  t,  let 
the  value  w  =  -^2  be  assigned  to  the  upper  sheet.     The  places  oo 

being  cut  out  of  both  sheets,  the 
cross-cut  may  be  drawn  along  the 
imaginary  axis,  coinciding  with 
the  positive  part  of  this  axis  in  the 
upper  sheet  and  with  the  negative 
part  in  the  lower  sheet  (Fig.  76). 
We  must  now  assign  a  value  to  /  at 
a  given  place .  Let  J  =  0  at  the  place 
»_,  which  is  infinitely  near  (0, 1)  on 
the  right  of  the  cut.  The  value  of 
/  is  now  everywhere  determinate ; 
at  the  place  s^  on  the  left  of  the 
cross-cut,  the  value  is  27r,  as  appears 
either  from  the  residue  at  oo  or  by  integrating  round  the  branch- 
points as  in  §  138. 

If  /  be  the  value  at  any  place  (2,  w),  the  value  /'  at  (2,  —  to)  is 
TT  —  /.     For 

/=  I       dz/Wf 
dz/w, 
cte/-t-  VI  -  aj*  +  J        dx/^  Vl  -  a^  +  J         dz/w, 

In  such  cases  as  we  have  been  considering,  the  2-paths  which 
correspond  to  lines  parallel  to  the  axes  in  the  i-plane  may  be  deter- 
mined directly  from  the  differential  equation.  For  instance,  in  the 
case 

dJ=s  dz/VT^ 
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let  /  move  parallel  to  the  real  axis.  Then,  equating  amplitudes,  we 
have 

r-l/2(*,  +  ^)=0, 

where  ^i,  ^  r  are  the  amplitudes  of  the  strokes  s  —  l,z  +  l,  and  of 
the  tangent  of  z's  path.  Hence  the  tangent  bisects  the  angle  —  1,  z, 
1 ;  and  the  path  is  a  hyperbola.  For  developments  of  this  idea,  see 
Franklin,  American  Journal,  t  xi. 


8  182.    (4)   Let     w'  =  {z-o,)(z-a,)  — (z- 


t.)- 


The  z-plane  is  in  this  case  covered  by  two  sheets ;  and  the  points 
a.  are  branch-points.    The  bridges  may  be  drawn  from  aiio  a^  from 


<'-'-^ 

/'" 

1- 

"^  7 

I     \:^i 

-.^  / 

Fig.  n 

a,  to  a,,  etc.  The  cuts  A,  may  pass  round  a^^x  and  (%,,  where 
([=1,  2,  •■•,p,  and  the  cuts  J3,  may  all  pass  over  the  remaining 
bridge  from  a^,.,  to  0^+^  See  Fig.  77,  which  is  drawn  for  the  case 
p  =  3.    When  the  cuts  (7.  are  drawn,  the  surface  becomes  simple.* 

*Id  ng,  n  tb*  cut!  C.  tit  dnwD  to  tba  onU  A^.    Thli  U  coDTealent 
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Consider  the  integral  /=  I  z^dz/w.     It  is  finite  when  21  =  00   if 

A.  <p,  by  §  136,  and  at  every  branch-point  the  residue  is  0  if  X>0. 

There  are  therefore  p  such  integrals  which  are  finite  at  all  places 
of  the  surface,  for  we  may  take  X  =  0,  1,  •••,  p  —  1. 

By  Riemann's  extension  of  Cauchy's  theorem  a  cut  A^  or  J5«  may 
be  contracted  till  all  its  points  lie  arbitrarily  near  the  lines  which 
join  the  included  branch-points.  The  places  of  the  cut  pair  off  (see 
Fig.  78)  into  places  «,  a!  at  which  the 

values   of   w   are    arbitrarily   nearly     r^s  ?  ^  ^ 

opposite;   therefore,  in  the   descrip-     ^^  <c  ^^ 

tion  of  the   cut,  z^dz/w  runs  twice  pi^  7^ 

through  the  series  of  values  which  it 

takes  in  passing  from  one  branch-point  to  the  other.  It  follows 
that  the  integral  taken  from  one  branch-point  to  the  other  is  half 
the  period  due  to  the  description  of  the  cut  which  encloses  those 
branch-points. 

Let  the  periods  across  A^  be  <i>«  (k  =  1,  2,  •••,  p),  and  those  (u^ross 
B^  be  ctf^'.  Then  Fig.  77  shows  that  the  periods  rotind  A*^  are  cd«', 
while  those  roxind  Bg  are  —  w^. 

It  follows  at  once  from  what  has  been  said  that 


J^dl  =  ^  (1)/,      j    'd/=  ^  (1)1,  etc. 


But  also  we  are  able  to  express  the  value  of  the  integral  taken  from 
any  branch-point  to  any  other  by  means  of  the  periods.  For 
instance,  the  path  which  leads  from  Oo  to  a^  in  the  lower  plane 
(Fig.  77)  is  stopped,  in  returning  to  a,,  at  the  place  s_ ;  it  can  be 
continued,  as  shown  in  the  figure,  to  Co,  along  the  whole  of  B2,  and 
from  Cj  to  s^',  from  s^  direct  to  s^'^  then  to  Ci,  round  Bi,  from  c,  to 
sj,  and  finally  back  to  a^.  By  Cauchy's  fundamental  theorem  the 
integral  along  the  whole  path  is  zero ;  and  this  path  is  made  up  of 
the  integral  from  a^  to  a^  reckoned  twice  and  of  the  integrals  round 
B2  and  Bi ;  the  integrals  along  A2  and  A^  cancel,  each  being  taken 
twice,  in  opposite  directions  and  in  the  same  sheet. 

Therefore  2  C'dl  -}-  coj  -  cui  =  0, 

and  j    V/=  ,J^((Oi  — cDj). 

§  183.   Birational  transformations. 

The  subject  of  birational  transformations  of  curves  dates  back  to 
Riemann's  memoir  on  the  Abelian  fiinctions  (Werke,  1st  ed.,  p.  111). 
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It  was  first  presented  in  its  geometric  form  by  Clebsch  in  a  memoir 
on  the  applications  of  Abelian  functions  to  Geometry  (Crelle,  t.  Ixiii.). 
Let  the  curve  J\(  W,  Z)  =  0  arise  from  the  curve  F{w,  z)  =  0,  by 
the  elimination  of  w  and  z,  where  W  and  Z  are  rational  algebraic 
functions  of  w,  z.  When,  conversely,  F{io,  z)  arises  from  2<\(  W,  Z) 
by  the  elimination  of  w,  2,  where  w  and  z  are  rational  algebraic 
functions  of  W,  Z,  the  curves  correspond  one-to-one,  and  the  trans- 
formation is  said  to  be  hirational.  By  means  of  the  birational 
transformations 

W=^R{w,z),w  =  r{W,Z)y 

Z=S{w,z),  z  =  8{Wy  Z), 

the  points  of  the  surface  associated  with  JP  =  0  correspond  one-to- 
one  with  the  points  of  the  surface  associated  with  Fi  =  0.  Therefore 
the  maximum  number  of  retrosections  must  be  the  same  for  the 
first  surface  as  for  the  second ;  this  shows  that  p  is  the  same  for 
both  surfaces.  That  is,  p  is  an  invariant  with  regard  to  birational 
transformations.  It  is  not  true,  conversely,  that  two  Riemann  sur- 
faces, with  the  same  order  of  connexion,  can  always  be  connected 
by  a  birational  transformation,  except  in  the  special  case  p  =  0. 

The  number  p  is  an  invariant  of  the  surface  T  not  merely  with 
regard  to  birational  transformations,  but  also  with  regard  to  con- 
tinuous deformations.  For  a  description  of  the  possibilities  as 
regards  continuous  deformation  we  refer  the  reader  to  two  memoirs 
by  Klein,  Math  Ann.,  tt.  vii.  and  ix. ;  and  to  Klein's  Schrift,  p.  25. 
That  two  surfaces  must  have  the  same  j),  if  they  are  to  correspond 
point  to  point,  can  be  proved  as  above.  Jordan  has  proved  the  less 
evident  theorem  that  the  sufficient  condition  in  order  that  two 
surfaces  may  be  doformable  continuously,  the  one  into  the  other, 
is  the  equality  of  their  p's  (C.  Jordan,  Sur  la  deformation  des 
surfaces,  Liouville,  ser.  2,  t.  xi.,  186G ;  Dyck,  Beitriige  tmt  Analysis 
Situs,  Math.  Ann.,  tt.  xxxii.,  xxxiii.). 

Thus  the  number  ;>  is  the  only  invariant  of  a  surface  in  the 
Geometry  of  Situation,  a  theorem  of  importance  in  the  ulterior 
Riemann  theory. 

Suppose  that  W  and  Z  are  /^placed  and  v-placed  algebraic 
functions  of  T.  By  reason  of  Z=S{Wj  z)  the  surface  T  can  be 
represented  conformly  on  an  Wi-sheeted  surface  Ti  spread  over  the 
Z-plane,  so  that  the  points  of  T  and  Ti  correspond  one-to-one.  Since 
the  function  TTis  one-valued  on  T  and  oc^  at  /i  places,  the  function 
must  be  one-valued  also  on  Ti,  and  continuous  at  all  places  other 
than  the  /x  places  which  correspond  to  the  fx  infinities  on  T.     At 
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these  fi  places  it  is  oo^  Hence  to  a  given  TT  correspond  /&  values  of 
Z.  Similar  reasoning  shows  that  to  a  given  Z  correspond  v  values 
of  W,  Accordingly  the  new  equation  which  connects  W,  Z  must 
heF,{W',Z^)  =  0* 

When  this  equation  is  irreducible,  all  functions  which  are  one- 
valued  on  Ti  and  continuous,  except  at  isolated  places  at  which  the 
singularities  are  non-essential,  can  be  represented  as  rational  integral 
algebraic  functions  of  Zi  and  Wu  and  the  transformation  is  birational. 

§  184.  Any  rational  fraction  Gi(tv,  z)/G2{w,  z)  can  be  expressed 
in  the  form 

^0(2)  +  ri{z)w  -}-  r2{z)w^  H h  ?-«-i(2)«''"~S 

where  the  expressions  r(z)  are  rational  fractions  in  z.    For 

Gi(w^.  z) 
Gi{w^,  z) 

UG^iw^  z) 

The  denominator  contains  symmetric  combinations  of  the  urs, 
and  therefore  reduces  to  a  function  of  z  only.  The  numerator  con- 
tains symmetric  combinations  of  Wi,  •••,  wv-u  f^K+iy  •••>  Wn^  and  can 
be  expressed  iu  terms  of  w^  only.     Hence,  using  F{tc^,  z)  =  0, 

G,(w^  =  r,(z)  +  r,{z)w,  +  -  +  r,-i{z)w,''-\ 

lri{W^,  Z) 

The  n  equations  formed  by  giving  k  the  values  1,  2,  •••,  n  can  be 
replaced  by  the  single  equation 

^''— )  =  ro{z)  +  r,(z)w  -f  ...  +  r^-i{z)iv--\ 
Goi^ic,  z) 

The  following  pages  will  contain  a  brief  account  of  Kroneeker's 
methods,  as  developed  in  his  memoir  Ueber  die  Discriminante  alge- 
braischer  Functionen  einor  Variabeln,  Crello,  t.  xei.,  p.  301.  (See 
also  the  memoir  by  Dedekind  and  Weber,  Theorie  d.  algeb.  Funct. 
einer  Veranderliehen,  Crello,  t.  xcii.,  p.  181;  and  Klein-Fricke, 
Modulfunctionen,  t.  ii.,  p.  486.) 

•Owing  to  the  exceptionni  caj«e  mentioned  in  §167,  It  naay  happen  that  FtiW,  Z)  !• 
reducible.  Rieraann  has  proved  that  In  thiH  case  F,  is  of  the  form  [«!»(  rr**!,  Z-'i)]*,  where  ♦  is 
Irreducible  (Werke,  p.  112).  The  uurface  T,  for  <f\  =  0  is  then  spread  «  times  over  a  surface  of 
Hi/k  sheets. 
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"When  the  irreducible  equation  J^=  0  is  in  its  most  general  form 
it  may  be  written 

where  the  quantities  g  are  integral  polynomials  in  z.  In  what 
follows  g  and  r  are  used  for  integral  polynomials  and  rational 
fractions  in  z,  in  much  the  same  way  as  P{z)  for  an  integral  series 
in  Chapter  III.  The  functions  of  the  system  E{w,  z)  are  called 
algebraic  functions  of  the  surface  T.  That  the  system  is  a  closed 
one  is  shown  by  the  fact  that  the  functions  which  result  from  the 
operations  of  addition,  subtraction,  multiplication,  and  division, 
when  applied  to  members  of  the  system,  are  themselves  members 
of  the  system.  Call  this  closed  system  (/?).  We  have  the  theorem 
that  every  function  of  the  system  (R)  is  expressible  uniquely  in 
the  form 

ro{z)  -f  ri{z)w+  r2{z)w^  H h  r^^^{z)w''-\ 

and  that  conversely  every  function,  of  the  kind  just  written  down, 
belongs  to  (22).  Here  the  members  of  (R)  are  expressed  linearly 
in  terms  of  a  system  1,  w,  to*,  •••,  w**~^,  and  the  coefficients  in  the 
linear  expression  are  rational  fractions  in  z.  The  n  functions, 
1,  w,  to*,  •••,  KT*"*  are  said  to  form  a  basis  of  (R).  Kronecker  has 
pointed  out  that  the  limitation  that  all  functions  are  to  be  expressed 
in  terms  of  this  basis  solely  is  partly  needless,  partly  injurious. 
We  can  choose  any  other  set  171,  i;2>  •••>  i/iu  which  satisfies  the  equations 

,;,  =  ro^*)+r,(*)M;  +  ...  +  r,_i<*>u;-^  (k  =  1,  2,  ...,  n), 

where  the  r's  are  rational  fractions  in  z,  with  a  determinant  which 
does  not  vanish  identically;  and  every  function  R{Wy  z)  is  then 
expressible  in  the  form 

R{Wy  z)  =  P1I71  +  p2'72  + h  P«17n> 

where  the  p's  are  rational  fractions  in  z.  The  necessary  and  suffi- 
cient condition  in  order  that  171,  172,  •••,  i;.  may  form  a  basis,  is  that 
no  combination 

P1I7I  +  P2T72  +  •  •  •   +  Pn-nn 

is  to  vanish  identically.     [See  Dedekind  and  Weber,  loc.  cit.,  p.  186.] 

§  185.   Integral  algebraic  functions  of  the  surface  T. 

When  g(i{z)  =  1  in  the  irreducible  equation  2<'=0,  the  function 
w  is  said  to  be  an  integral  algebraic  function  of  the  surface.  The 
function  w  cannot  be  infinite  for  any  finite  value  of  z;  and  con- 
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versely  every  algebraic  function  of  the  surface,  which  is  finite  for 
all  finite  values  of  2,  is  an  integral  algebraic  function  of  T.  It  can 
be  proved  that  the  sum,  difference,  and  product  of  two  integral 
algebraic  functions  of  T  are  themselves  integral  algebraic  functions 
of  T.  Calling  the  system  of  the  integral  algebraic  functions  of  T, 
for  shortness,  the  system  ((?),  we  have  the  theorem  that  an  integral 
algebraic  function  of  any  member  of  (G)  is  itself  a  member  of  (G). 
Thus  the  system  (G)  is  closed. 

Suppose  that  {1,  {g*  •••>  {»  form  a  basis,  the  members  of  this  basis 
being  selected  from  the  system  (G),    All  functions  of  the  system 

where  the  ^'s  are  any  integral  polynomials  in  «,  belong  to  (G).  But 
it  is  not  true  conversely  that  every  member  of  (G)  can  be  written 
in  this  form.  Let  us  assume  that  there  is  a  member  of  (G)  which 
can  be  written 

where  the  g^s  are  not  all  divisible  algebraically  by  2  —  c.  Suppose 
that  the  remainders  of  g^u  •••>  9io  after  the  division,  are  ai,  o^, ...,  a.; 
then 

«ifi  +  «2f2H l-««f„ 


{  = 


z  —  c 


is  an  integral  algebraic  function  of  the  surface.  We  know  that  at 
least  one  of  the  a's  is  different  from  zero.  Assume  ai  ^  0.  The 
n  functions  {,  {2*  •••>  fn  of  the  system  G,  form  a  basis  of  (i?).  Denot- 
ing the  values  of  {,  f «,  (k  =  1,  2,  •  •  •  7?,)  at  71  associated  places  of  T  by  {^^^, 
{<%  ...,  f^**^,  and  {«!,  {»2>  •••>  f««,  we  have,  by  the  theory  of  determinants, 


4     y  t21>  •••>  inl 
4      y  b22»   '••?  Cn2 

b       >  b2n>   '••>  bnn 


^1  I  Sll»  S21?  •••>  Snl 

V  ^        4l2>  422»  •••>  in2 


4ln7b2n)  •••?  bi 


nn 


say 


Here  both  determinants  are  integral  rational  functions  of  2; 
hence  the  determinant  on  the  left-hand  side  is  of  lower  order  than 
the  determinant  on  the  right.  By  proceeding  in  this  way,  we  can 
remove  the  factors  {z—cy  from  A({i,  {2, ...,  {„)  up  to  a  certain  point. 
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Then  no  further  factors  can  be  removed.  Suppose  that  fi',  fj', ...,  {^' 
are  the  fs  when  this  stage  has  been  reached.  Omitting  accents, 
these  new  quantities 

form,  in  Klein's  nomenclature,  a  minimal  basis.  [See  Dedekind 
and  Weber,  loc.  cit.,  p.  194 ;  Klein,  loc.  cit.,  p.  493.]  Since  there  are 
no  longer  any  available  denominators  z  —  c,  every  algebraic  fiinction 
of  the  surface  T  can  now  be  expressed  in  the  form 


gil^i  +  9ii2-\-'"+gnC 


10 


where  the  g^s  are  integral  polynomials  in  z ;  and,  conversely,  every 
function  of  this  form  is  a  member  of  ((?).  The  analogy  to  the 
theorem  for  functions  of.  the  system  (E)  is  evident. 

Let  us  now  construct  a  minimal  basis  ah  initio.  We  know  (§  184) 
that  every  function  B{w,  z),  w^hich  is  at  the  same  time  an  integral 
algebraic  function  of  the  surface,  is  expressible  in  the  form 

in  which  all  the  denominators  are  factors  of  D{z),  where 

D(,z)=.F\w,)^F\w.;)...F\w:), 

F'(w^)  standing  for  BF/Bw^,  In  other  words,  the  denominators  are 
factors  of  the  discriminant  of  F,  Select  from  the  integral  algebraic 
functions  of  the  set 

^o  +  n^H [-r^w", 

that  which  has  the  highest  denominator  in  the  coefficient  of  w". 
Let 

be  a  function  which  satisfies  this  requirement.  Suppose  this 
denominator  to  be  d^+i,  with  a  corresponding  numerator  n^^^.  As 
the  expression  s^  is  in  its  lowest  terms,  it  must  be  possible  to  find 
integral  polynomials  p^^^,  o-^+i,  such  that 

p<c+in^+i  +  o"«+id<c+i  =  1. 
The  integral  algebraic  function  of  T, 

begins  with  a  term w;*.     Call  this  function  O^^i. 
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Let  R(w,  z)  be  an  integral  algebraic  function  of  the  surface. 

When  it  is  expressed  in  the  above  form,  let  its  order  in  to  be  «. 

The  denominator  of  the  coefficient  of  w'  is  a  factor  of  d^^j.     For, 

otherwise, 

B{w,  z)  +  0,^1 

is  an  integral  algebraic  function  of  the  surface,  such  that  the 
denominator  of  its  highest  term  ly*  is  of  higher  order  than  that  of 
d^^i.  This  is  contrary  to  supposition.  We  shall  prove  that  the 
6^s  form  a  minimal  basis. 

§  186.    TJie  expression  for  R{iv,  z)  in  terms  of  the  6^8,     The  func- 
tion B(w,  z)  is  expressible  in  the  form 


tv  +  terms  in  ic'' 


-\  «?*"■',  ... 


,1. 


Hence  B(w,  ^)  —  9t+i{^)  •  ^*+i  =  an  integral  algebraic  function  of  the 
surface,  of  order  not  higher  than  K  —  linw.  This  expression  in  turn 
can  be  changed,  by  subtraction  of  gK(^)Og,  into  an  integral  algebraic 
function  of  the  surface,  of  order  k  —  2  in  to,  and  so  on.     Thus, 

E{w,  z)  =  gK+i{z)e^^i  +  g'cC^)^*  +  —  +  91(2)61. 

Let  the  values  of  0^  at  n  associated  places  (2,  Wi),  «.•,  («,  w^)  be 
OkI}  Ok2,  •••,  tficnj  2uid  form  the  determinant  of  the  basis,  viz., 

Oil  ^21    '••    ^nl 

O12  0.^  •••    0^ 
.... 
.... 

The  square  of  this  determinant  is  a  symmetric  function  of  tOj,  tOf, 
•  ••,  tv^  since  the  determinant  itself  is  au  alternating  function.  Call 
the  square  of  this  determinant  A{z)  ;  we  suj)pose  that  the  ^s  have 
been  multiplied  previously  by  such  constants  as  will  make,  the 
coefficient  of  the  highest  power  of  z  in  A{z)  equal  to  unity.  The 
discriminant  B{z)  of  the  equation 

in  which  the  coefficient  of  ?<;"  is  1  and  the  coefficients  of  the  remain- 
ing powers  of  w  are  integral  polynomials,  is  the  square  of  the 
determinant 


n-l 


1  tCi  tCi^  •••  Wi 


1  W2  ic^  '"  ^^'2""* 


liiK  tcJ  •••  tt'  "~^ 
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Since 

it  follows  that 


V«j.l  = 


lit  +  1 


2>=A  .  (djA  — <^»)*. 


This  shows  that  A  :^  0.     Since  it  has  been  proved  that  the  deter- 
minant of  the  d's  does  not  vanish,  and  that  all  integral  algebraic 

functions  of  the  surface  are  expressible  in  the  form  ^^,0^0^,  it  follows 

that  the  ^'s  constitute  a  minimal  basis. 

Let  i?i,  i?s,  •••,  i?»  be  n  members  of  the  system  (G),  and  let  the 
expressions  for  the  R^s  in  terms  of  the  ^'s  be 

Bk  =/«A  +/cA  +  -  +/cA  ('c  =  1,  2,  ...  n), 

where  the/'s  are  integral  rational  functions  of  z.     Then,  denoting 
by  BkI}  Rk2,  ••;  -Bun*  the  values  of  R^  at  n  associated  places,  we  have 

A  (2) 


Rn  Ru 

•••  ^U 

J__ 

/ll/l2  •••/in 

« . 

Ra  Rn  ' 

•      •      • 

...  R^ 

•       • 

fafn  '"  fin 
•        •        •        • 

.      •      • 

•       • 

•        •        •        • 
fnlfn2"'fnn 

= 

\G{z)\'.A( 

^). 

This  is  a  re-statement  of  the  theorem  of  §  185 ;  it  shows  that  the 
square  of  the  determinant  of  the  i?'s  is  at  lowest  cA(2r),  where  c 
is  a  constant.  In  this  case  of  the  minimum  determinant  the  expres- 
sions R  form  a  minimal  basis,  and  may  replace  $1,  0^  .».,  ^„. 

Let  TFbe  a  rational  function  of  w,  2,  which  belongs  to  ((?) ;  and 
let  i?i  =  l,  i?2=  IF,  i?3=  IP,  ...,  Rn=  W*~^)  the  equation  connect- 
ing the  determinants  becomes 

D,{z)^^(,z)\0{z)\\ 

where  Di  is  the  determinant  of  the  system  1,  TT,  TF*,  •..,  TF**""\ 
Hence  Z>i,  as  well  as  Z>,  is  divisible  by  A  (2).  The  expression  A  (2) 
is  a  divisor  of  the  discriminants  of  all  the  irreducible  equations 
of  order  n  which  define  functions  W  of  the  system  ((?).  The 
expression  A(z)  is  called,  by  Kronecker,  the  essential  divisor  of  the 
discriminant.  The  remarkable  property  of  the  essential  divisor  is 
that  it  is  unaffected  by  a  birational  transformation  which  transforms 
FiiV*,  «)  =  0  into  Fi(  IF",  z)  =  0,  where  the  coefficients  of  w",  W  are 
1.  The  remaining  part  of  the  discriminant  is  a  complete  square ;  it 
is  called  the  unessential  divisor,  A  factor  of  A(«)  is  an  essential 
factor ;  a  factor  of  the  square  root  of  the  unessential  divisor  is  an 
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unessential  factor.     The  essential  divisor  is  equal,  save  as  to  a  con- 
stant, to  the  square  of  the  determinant  of  any  minimal  basis. 

Corollary,     The  square  of  the  determinant  of  the  coefficients  a  in 

1  =  a^A  -f  a2A  H h  ««i^n> 


vf-^  =  a^nOi  -f  a^nO-i  H h  «»n^, 


lO 


is  equal  to  the  unessential  divisor. 

Conversely,  the  square  of  the  determinant  of  the  coefficients  when 
^1,  ^2,  •••,  $^  are  expressed  in  terms  of  1,  «?,  xi^,  •••,  ««"""*,  is  the  recip- 
rocal of  the  unessential  divisor.  But  we  know  that  every  integral 
algebraic  function  of  the  surface  is  equal  to 

1 

hence,    there   is   no   integral    algebraic   function  of    the    surface 

rti{z) -{- ri{z)w -{ -f  ^«-i(2J)to"~\  which  contains  in  its  denominator 

factors  distinct  from  the  unessential  factors  of  the  discriminant. 

§  187.  Kroneeker  has  proved  that  the  essential  divisor  of  the 
discriminant  of  F—()  is  the  highest  common  divisor  of  the  dis- 
criminants of  the  integral  algebraic  functions  of  T.     Let 

where  the  X's  are  arbitrary  coefficients.  The  function  v  satisfies  an 
irreducible  equation  of  order  n ;  and  in  this  equation  the  coefficients 
are  integral  polynomials  in  z,  except  the  coefficient  of  v",  which  is 
unity.  The  discriminant  D„  must  be  divisible  by  A(z),  and  the 
remaining  part  must  be  a  perfect  square.     Suppose  that 

where  O  is  an  integral  polynomial  in  z  and  the  A's,  which  contains 
no  factor  independent  of  the  X's.  AVe  have  to  prove  that  8(2) 
reduces  to  a  constant.  Assume,  if  possible,  that  h{z)  contains  a 
factor  2;  —  c,  where  c  is  a  constant  independent  of  z  and  the  X's.  In 
the  system  ((?)  there  must  be  a  rational  function  R{%\  z)  vrhich  is 
of  the  form 

9^o(g)  ^-o^{z)v  +  g^^^yv-  +  -  -f  r/n-i(g)^""\ 

2  —  C 
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Suppose  that  the  lowest  order  in  v  for  such  functions  is  »,  and 

that   one  of  these  functions  of  order   s  is    x^i^.     Then  a, (2)  is 

z  —  c 

not  divisible  by  2  —  c.     Let  ^  be  an  undetermined  quantity.     Since 

tv  —  zxfLL  is  an  integral  algebraic  function  of  T,  it  may  be  written 
z  —  c 

fiiOi  4-  ^2  H h  t^ffim 

■ 

where  the  /i's  are  integral  rational  functions  of  2,  Xi,  Aj,  •••,  A^  and 
symmetry  shows  that  its  discriminant  must  be 

A(2){8(2)i'|G'(z,  Mi, /*»-,/*,)!'. 
But  the  discriminant  of  tv  —  ^-^^  is  equal  to  the  product 

Z  '~~  c 

where  a,  fi  take  all  pairs  of  values,  from  1,  2,  •••,  n,  such  that  a>^. 
This  product  is  equal  to 

^'    "t'       (z  _  c)  (r. -«3)  ) 

Equating  the  two  values  for  the  discriminant,  we  have 

±(?(2, M„M^ .-,/»,)=  (?(«, Xi,  As,  -, X,) . n|<-^^^5fe7=^) }• 

The  arbitrary  quantities  X  can  be  chosen  so  that  the  two  func- 
tions O  are  finite  and  do  not  vanish  when  2  =  c.  Hence  the  above 
equation  cannot  be  true  if  the  second  factor  be  infinite  for  z=  c. 
The  initial  supposition  requires,  then,  that 


be  finite  for  z=:c,  and  therefore  also  for  all  values  of  2.  Hence 
4>(^)  =0  is  an  equation  in  t  with  coefficients  which  are  integral 
polynomials  in  2 ;  it  defines  integral  algebraic  functions  of  the  sur- 
face.    It  follows  that 


^^(^l)-^(Vr) 


Z  —  Cr^  Vi  —  V^ 


must  be  an  integral  algebraic  function  of  the  surface.  The  follow- 
ing considerations  prove  that  this  is  impossible.  The  function  just 
written  down  is  equal  to 

1    ,^.(,,)+J_2-^(^'')-^("') 


Z-'C      ^      '       2  — Cr=l  V-'^Vf 
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and  the  term  which  involves  the  highest  power  of  Vi  in  this  expres- 
sion is 

This  is  contrary  to  the  supposition  that  8  is  the  lowest  order  in  v 
for  the  system  of  expressions 

z  —  c 

hence  8(2)  must  reduce  to  a  constant. 

To  return  to  the  discriminant  D^.  Choose  the  arbitrary  quantities 
X  so  that  0{zj  Xi,  A2,  •••,  K)  shall  not  contain  any  essential  factor. 
As  this  is  always  possible,  it  follows  that  the  essential  divisor  A(z) 
is  the  highest  common  divisor  of  the  discriminants  of  all  the  integral 
algebraic  functions  of  the  surface,  which  satisfy  irreducible  equa- 
tions of  the  nth  order.  The  square  root  of  the  imessential  divisor 
\0{Zf  Xi,  Xj,  •••,  K)\^  ^^y  have,  for  special  values  of  the  X's, 
repeated  factors;  or  again  the  unessential  factors  may  be  partly  the 
same  as  essential  factors.  Kronecker  has  proved  the  highly  impor- 
tant theorem  that  it  is  possible  to  choose  the  X's  so  that  Q  has  no 
factor  in  common  with  A(z)  or  with  hO/hz, 

When  the  quantities  X  are  left  arbitrary,  O  has  no  divisor  in 
common  with  8G/&J.  Assume,  if  possible,  that  this  is  not  the  case. 
Let  H{z,  Xi,  X2,  •••,  A^)  be  one  of  the  common  irreducible  divisors; 
and  let  G  —  HK     Then  the  equations 

G  =  HK, 

G'  =  IIK'+Kir, 

show  that  K  must  be  divisible  by  //.  AVhen  G  is  divided  by  H*  the 
quotient  is  an  integral  rational  function  of  z  and  the  X's.  Let  the 
quotient  be  Q,  Since  G  =  H-Q,  it  follows  that  any  divisor  of  G,  & 
is  also  a  divisor  of  BG/Sk^  (k  =  1,  2,  •••,  n).  But  the  product-expres- 
sion of  the  discriminant  shows  that 

where  a,  fi  are  taken  from  1,  2,  •••,  n,  and  a  >  )8;  hence  one  of  these 
linear  factors  must  be  equal  to  another  of  these  factors,  multiplied 
by  some  constant.  Suppose  that  the  factor  which  contains  suffixes 
a,  p  is  equal  to  the  factor  with  suffixes  y,  8,  multiplied  by  a  constant 
A ;  and  use  the  equations 
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Then  Aui  (Wa  —  lo^)  =  ai  (Wy  —  wi) , 

AbiiWc?  —  tOf?)  +  Ahi(wa  —  w^)  =:bi(Wy^  —  Wi*)  +  hi(Wy  —  tca), 

Since  ax,  &s,  (%,  ••*,  are  different  from  zero,  it  follows  that 

vjj  +  WaWfi  +  W/j^  =  Wy^  +  WyWa  +  We*. 
Eliminating  «?«,  we  have  the  relation 

(Wa-'Wy){Wfi-'Wy)=   0. 

This  equation  is  not  satisfied  in  general.  Hence  the  initial 
assumption  that  G  and  hO/^  have  a  common  divisor  is  disproved. 
Here  it  is  assumed  that  the  X's  are  arbitrary.  Suppose  that  the  X's 
are  integral  polynomials  in  z  with  arbitrary  orders  and  coefficients. 
The  expression  which  results  from  the  elimination  of  z  from  G,  G' 
does  not  vanish  identically ;  therefore  special  values  can  be  found 
for  the  orders  and  coefficients,  such  that  G  and  G'  have  still  no 
common  factor.  Also  values  of  the  X's  can  be  found  which  ensure 
that  G  shall  not  contain  any  of  the  essential  factors.  Suppose  that 
these  values  are  Ai',  X^',  •••,  Xj.     Hence  we  have  found  a  function, 

t(;'  =  X/di  +  V^2+-+V^n, 

which  belongs  to  the  system  {G),  and  which  has  a  discriminant 
whose  unessehtial  factors  are  unrepeated,  and  distinct  from  the 
essential  factors. 

§  188.  Kronecker  has  shown  that  this  separation  of  the  dis- 
criminant into  two  divisors  can  be  applied  when  the  algebraic 
function  w  is  not  integral. 

Let  Fiw'^y  2")  =/oM7»  +/it«;-'  -f /2'<^""'  -f  •••+/„  =  0,  where  /o,  /i, 
^2'  '"yfn  3.re  at  most  of  degree  7n  in  z.  When  two  finite  values  of 
w  become  equal,  F^(w)  =  0.  Hence  if  tt'i,  w^  •••,  to^  be  the  n  branches, 
all  the  branch-points  must  be  included  in  the  equation 

say  fo''^E{z)=:0,  The  function  E(z)  is  one-valued  because  the 
roots  Ziy  22>  •'•>  ^n  enter  symmetrically.  When  z  is  finite,  E(z)  can 
only  be  made  infinite  by  choosing  w=sgc.    When  tcsco^  /^^^N 
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but  fyo  is  finite,  for  the  coefficient  of  «;""',  namely,  f^w  +/„  is  zero. 
Since  ^w  is  finite,  the  factor  /,""'  makes  E{z)  finite,  for  when  one 
of  the  u^'s  is  infinite,  that  one  of  the  factors  F{w)  which  becomes 
infinite  oc /oW**~^  Let /o"~^^(2)  =  Q(«).  The  function  Q  (2)  is  one- 
valued  and  finite  for  all  finite  values  of  2.     Its  degree  is  at  most  • 

m(n  — 2)4- 7yi7i  or  27ii(7i  — 1). 

Without  loss  of  generality  it  may  be  assumed  that  /^,  /o  have  no 
factor  in  common ;  for  the  discriminant  is  unaffected  when  w  +  6  is 
written  for  w.     Write  w'  =^0"^-     Then 

F,{w\  z)  =  w'*  -f  g,w"^''  4. ...  4.  ^^  =  0 

defines  an  integral  algebraic  function  of  the  surface  T  associated  with 
Fi  =  0.  Since  BFi/Bw  = /^''-^BF/Bwy  the  discriminant  D{z)  of  i?\  =  0 
satisfies  the  equation 

Kronecker  has  proved  tliat  ^("-i)(»«-2)  enters  into  the  unessential 
divisor  of  D{z),  so  that 

hence  Q(^)  =  lK^)r  -  ^(2). 

The  expression  A  (2;)  is  called  the  essential  divisor  of  Q,  and 
{^{z)\^  the  unessential  divisor. 

§  189.  Tlie  geometric  aspect  of  the  discriminant  Let  {iu  (^  fg), 
(Vi3  V»  V3)y  ^^  ^^^^  centres  of  two  pencils  of  rays 

tt'(^0-f«)  =  o,  z(irf)  +  {io  =  o, 

where  (^)  =  0,  ($()  —  0,  (t;^ )  =  0,  are  the  equations  of  the  lines 
connecting  f,  rj  with  each  other  and  with  a  third  point  {  whose 
co-ordinates  are  (fi,  ^21  &)•  If  ^  ^^^  ^  ^^  connected  by  an  equation 
F{iVy  2)  =  0,  the  intersection  of  corresponding  rays  of  the  two  pen- 
cils traces  out  a  plane  curve.  Starting  with  any  plane  curve  C  of 
order  a  and  class  )3,  it  is  possible  to  associate  with  it  an  equation 
F{w,  2;)  =  0.  The  form  of  F  will  depend  upon  the  choice  of  the 
points  f,  17.  Assume  that  i,  rj  have  no  specialty  of  position  with 
regard  to  C\  this  means  that  f,  rj  are  not  to  lie  on  C,  or  on  any  of 
the  singular  lines  associated  with  C,  understanding  by  singular  lines 
(1)  the  join  of  two  singular  points,  (2)  singular  tangents,  (3)  tan- 
gents at  singular  points,  (4)  tangents  passing  through  a  singular 
point.  Further,  the  line  (^)  is  not  to  touch  C,  and  is  not  to  pass 
through  a  singular  point  (see  Smith,  loc.  cit.,  §  170).     Projecting 
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the  line  {$rj)  to  infinity,  we  can  now  treat  w,  z  as  Cartesian  co-ordi- 
nates. The  order  a  of  2^  =  0  is  also  the  degree  in  tr,  z  separately,  the 
line  at  infinity  meets  the  curve  in  a  distinct  points,  and  therefore 
the  multiple  points  of  the  curve  lie  in  the  finite  part  of  the  plane. 
It  should  be  especially  noticed  that  when  a  line  z  =  a  touches  the 
curve,  its  contact  is  simple,  and  tliat  it  passes  through  no  multiple 
point ;  also  that  no  two  multiple  points  lie  on  a  line  2  =  a.  When 
the  equation  F(w,  z)  =  0  has  been  put  into  this  special  form,  it  is 
easy  to  assign  a  meaning  to  the  factors  of  the  discriminant;  and 
when  the  geometric  significance  of  these  factors  has  been  found,  the 
extensions  to  more  complicated  cases  (which  arise  when  the  restric- 
tions are  removed  as  to  tangents  z  =  a  having  simple  contact,  tangents 
at  the  multiple  points  being  oblique  to  the  axes,  etc.,)  are  readily 
effected.  The  discriminant  Q{z)  of  F(to,  z)  with  regard  to  w  is  found 
by  the  elimination  of  to  from  F=0  and  ^F/Sw  =  0 \  that  is,  the  roots 
of  Q(2)=0  correspond  to  the  points  of  intersection  of  2^=0  with 
the  first  polar  of  the  point  at  infinity  on  the  i^^axis.  Remembering 
that  Q(z)  contains  n(M.v  — «'.)*,  it  is  easy  to  see  what  factors  are 
contributed  by  those  branch-points  which  are  distinct  from  the 
multiple  points  (i.e.  the  points  of  contact  of  the  tangents  from  i  to 
C),  and  by  the  multiple  points  of  the  curve. 

(i.)  If  2  =  a  be  an  ordinary  tangent  at  (2  =  a,  ic  =  6),  there  are 

two  series 

w,-^h^  P,{z -  a)y\  w^^b=  Q,(z -  a)>/», 

and  {fv^  —  Wj^ycc  2  —  0. 

(ii.)  If  (a,  b)  be  a  node, 

«7«~6=Pi(2  — a),  W;,  — 2>=Qi(2~a), 
and  («;«  —  Wj^Yx  (z  —  ay. 

(iii.)  If  (a,  h)  be  a  cusp, 

w,^b  =  P,{z  -  ayf\  w,-^b=  Q,{z  -  a)  v», 
and  {w^  —  Wj^yoc{z  —  ay. 

(iv.)  If  (a,  b)  be  a  multiple  point  which  can  be  resolved,  by  the 
methods  of  Chapter  IV.,  into  v  nodes  and  k  cusps,  then  the  corre- 
sponding factor  of  the  product  n(?(v-- ?'*.)"^(2!-- a)'*'^'**  (see 
Chapter  IV.,  §  121). 

*  The  equation  F=0  haa  been  lo  arrani[(ed  tliat  no  line  z  =  a  cuts  the  curve  at  more  than 
two  consecutive  points;  in  a  more  general  case,  it  mit;ht  happen  tiiat  a  tuuKent  z  =  a  cuts  in 
r  consecutive  points,  the  remaining  a—r  points  of  inUTHcction  being  in  thn  finite  part  of  the 
plane  and  distinct.  In  this  case,  those  terms  of  the  product  ll^Wf  —  w,)*  which  correspond  to 
the  point  of  contact  contribute  to  ^  a  factor  {z  —  aY~^. 
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Thus  Q(z)  can  be  resolved  into  two  parts.  The  first  part  con- 
sists of  linear  factors  (2  —  2i)  (2  —  ^j)  . .  •  (2  —  z^)  which  arise  from 
the  ordinary  vertical  tangents ;  the  second  part  consists  of  multiple 
factors  {z-Zi'y*'i-^^''i(Z'-Z2y*+^''*'"(z-Zy'y''y-^^''y,  where  y  is  the 
number  of  multiple  points.  Regarding  the  v  nodes  and  k  cusps  at 
a  multiple  point  2  =  2'  as  equivalent  to  v-\-  k  nodes  and  k  branch- 
points, a  factor  (2  — 2')^*'+^*  may  be  subdivided  into  two  parts 
(2  — 2')^ *"•■**  and  (2  — 2')*,  where  the  former  arises  from  the  v-f-K 
nodes,  and  the  latter  from  the  k  branch-points.  Thus  the  dis- 
criminant Q(2)  can  be  resolved  into  a  part  which  arises  from  the 

y 
()3-|-2k,)  branch-points,  and  into  another  part  which  arises  from 

y 

the  2  {v,  -I-  K.)  nodes.     It  should  be  observed  that  the  latter  part  is 
•=1 

a  perfect  square ;  also  that  the  two  parts  have  factors  in  common, 
owing  to  the  presence  of  cusps.  The  former  part  determines  the 
branching  of  the  corresponding  Eiemann  surface. 

In  the  light  of  these  results,  let  us  examine  the  essential  and 
unessential  divisors  as  they  appear  in  Kronecker's  theory.  Starting 
with  an  equation  F(w,  2)  =  0,  we  can,  by  the  use  of  birational  trans- 
formations, arrive  at  an  equation  Fi{W,  2)  =  0,  the  square  root  of 
whose  unessential  divisor  consists  of  factors  which  are  distinct  from 
one  another  and  from  the  essential  factoids.  The  deduction  is  that 
the  final  equation  has  no  singularities  higher  than  nodes. 

In  the  final  equation  Fi  =  0,  the  essential  divisor  is  precisely 
the  same  as  the  essential  divisor  for  F=0;  therefore  Kronecker^s 
transformations  do  not  affect  the  branching  of  the  surface  T. 

§  190.  A  special  kind  of  Riemann  surface.  When  w  and  2  are 
real  and  connected  by  an  equation  F=0  with  real  coefficients,  this 
equation  can  be  represented  by  a  Cartesian  curve,  whereas  the  same 
equation  recjuires  for  its  graphic  representation  a  Riemann  surface 
in  the  case  that  \c  and  2  are  complex.  Klein  has  indicated  a  method 
whereby  the  Riemann  surface  can  be  directly  associated  with  the 
curve.     Let  us  consider,  for  example,  the  equation 

v^/a^  +  zyi-  =  1, 

where  a,  b  are  real  numbers ;  the  curve  is  evidently  an  ellipse.  This 
ellipse  is  enveloped  by  real  and  imaginary  tangents.  From  every 
external  point  two  real  tangents  can  be  drawn,  and  through  every 
internal  point  pass  two  imaginary  tangents.  If  each  real  tangent  be 
replaced  by  its  point  of  contact  with  the  ellipse,  and  if  each  imagi- 
nary tangent  be  replaced  by  the  real  point  through  which  it  passes, 
the  resulting  complex  of  points  will  cover  doubly  the  region  bounded 
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by  the  ellipse.  These  points  lie  on  a  new  kind  of  Riemann  surface 
whose  form  is  a  flattened  ellipsoid  which  passes  through  the  elliptic 
contour  w'/a*  -f  z*/6-  =  1.  As  a  second  example  consider  a  curve  of 
the  third  class  which  consists  of  two  real  branches,  viz.  a  tricuspidal 
branch  lying  within  an  oval.  At  points  without  the  oval  or  within 
the  tricusp  the  three  tangents  are  real,  and  therefore  the  correspond- 
ing points  of  the  surface  lie  on  the  two  branches  of  the  curve.  Each 
point  which  lies  between  the  tricusp  and  the  oval  has  two  imaginary 
tangents  passing  through  it.  Hence  the  new  form  of  Riemann  sur- 
face must  be  two  sheeted,  one  extending  from  the  one  branch  to  the 
other,  the  two  sheets  being  connected  by  the  two  branches.  By  a 
continuous  deformation  it  can  be  changed  into  the  ordinary  ring- 
surface  of  deficiency  1.  Incidentally  this  proves  that  the  deficiency 
of  the  curve  in  question  is  1,  an  illustration  of  the  way  in  which 
Klein's  surfaces  can  be  used  to  prove  theorems  in  higher  plane 
curves.  The  general  reasoning  by  which  Klein  was  led  to  the  con- 
struction of  such  surfaces  is,  briefly,  the  following:  the  equation 
jP(z<;,  z)  =  0  with  coefficients  which  may  be  complex  can  be  transformed 
into  a  homogeneous  equation  f(xi,  ic^,  flC3)=0  in  three  variables.  If 
{xi,  Xs,  x^)  be  tangential  co-ordinates,  every  straight  line  in  the  plane 
is  represented  by  a  set  of  3  co-ordinates.  To  obtain  a  geometric 
representation  of  the  equation  /=0  such  that  to  each  system  of 
values  {xi,  a^  ojg)  corresponds  a  single  point,  the  line  (xi,  x^  x^)  must 
be  replaced  by  some  point.  For  those  systems  which  are  real  and 
satisfy  /=  0  the  point  chosen  is  the  point  of  contact  of  the  line  with 
the  curve,  whereas  for  those  systems  which  are  imaginary  the  point 
chosen  is  the  real  point  through  which  the  corresponding  imaginary 
tangent  passes.  In  general  a  real  point  which  belongs  to  one  imagi- 
nary tangent  will  belong  to  several  others.  Hence  the  multiple 
covering  of  the  plane.  Each  portion  of  the  plane  is  supposed  to  be 
covered  with  as  many  sheets  as  there  are  imaginary  tangents  from 
any  point  of  it  to  the  curve.  This  construction  ensures,  in  general, 
a  one-to-one  point  representation  of  the  systems  (xi,  x^,  x^  which 
satisfy  /(aji,  x^  x^  =  0.  Usually  the  coefficients  of  /=  0  are  real, 
and  then  conjugate  imaginaries  occur  in  pairs.  The  covering  of  the 
plane  is  then  effected,  in  all  its  portions,  by  an  even  number  of 
sheets,  but  the  number  of  sheets  may  vary  from  part  to  part  of  the 
plane.  That  the  point  of  contact  of  a  real  tangent  with  the  curve 
should  be  chosen  as  the  representative  point  for  the  (a?i,  x^,  x^)  of  the 
line  is  natural,  inasmuch  as  the  real  intersection  of  an  imaginary  tan- 
gent with  its  conjugate  tangent  becomes,  when  the  two  lines  coincide 
with  a  real  line,  the  common  point  of  contact. 
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Certain  special  cases  need  to  be  considered  in  order  to  make  the 
theory  complete.  A  real  double  tangent  with  real  ix)ints  of  contact 
has  two  points  attached  to  it ;  an  isolated  double  tangent  and  a  real 
inflexional  tangent  are  represented  by  the  totality  of  points  which  lie 
upon  them,  etc.  When  this  surface  of  Klein's  is  compared  with  the 
ordinary  Riemann  surface  which  arises  from  the  fundamental  equa- 
tion, it  will  be  noticed  that  the  one-to-one  correspondence  fails  for 
those  values  {x^  x^,  x^)  which  correspond  to  the  real  inflexional 
tangents  and  to  the  isolated  real  double  tangents.  For  instance,  in 
the  ordinary  Riemann  surface  an  isolated  real  double  tangent  is 
represented  by  two  points,  whereas  in  Klein's  surface  it  is  repre- 
sented by  a  complete  line.  The  two  surfaces  are  not  deducible,  the 
one  from  the  other,  by  an  orthomorphic  transformation,  for  they  are 
not  similar  in  respect  to  their  smallest  parts.  For  further  details 
with  respect  to  this  interesting  theory  the  student  is  referred  to 
memoirs  by  Klein  in  the  Mathematische  Annalen,  tt.  vii.,  x.,  by 

Harnack  in  the  same  journal,  t.  ix.,  and  by  Haskell,  Amer.  Jour.^ 

t*  •  • 
.  Xlll. 

Beferences,  Riemami^s  Werke  (particularly  the  Inaugural  Dissertation  and 
the  memoir  on  Abelian  Functions) ;  Clebsch,  Geometric,  t.  i.,  Sechste  Abthei- 
lung ;  Durfege,  Theorie  der  Funktionen ;  Ilamack^s  Calculus ;  Klein,  Ueber 
Kiemann^s  Theorie  der  Algebraischen  Functionen  und  ihrer  Integrale ;  Klein- 
Fricke,  Theorie  der  EUiptischen  Modulfuuctionen,  t.  i. ;  Konigsberger,  Ellip- 
tische  Functionen ;  Neumann,  Abersche  Integrale,  2d  ed.  ;  Prym,  Ncue 
Theorie  der  Ultraelliptischen  Functionen ;  Thomae,  Abriss  einer  Theorie  der 
Complexen  Functionen,  2d  ed. ;  Casorati,  Teorica  delle  Funzioni  di  Variabili 
Complesse;  Klein,  Ikosaeder. 

In  this  chapter  we  have  considered  the  Riemann  surface  as  springing  from  a 
basis-equation  F(w*',  z"")  =  0.  But  in  the  ulterior  Riemann  theory  as  contem- 
plated by  Riemann  himself,  and  developed  by  Klein,  Poincar6,  and  many  others, 
a  surface  is  taken  as  the  starting-point,  and  functions  are  defined  by  the  sur- 
face. The  student  who  wishes  to  become  acquainted  with  these  results  should 
consult  the  Mathematische  Annalen,  where  he  will  find  many  important 
memoirs  by  Klein,  Hurwitz,  Dyck,  etc.  ;  in  particular  we  may  refer  him  to 
Klein's  memoir,  Neue  lieitrftge  zur  Riemaiufscheu  Theorie,  Math.  Ann.,  t. 


CHAPTER  VII. 

Elliptic  Functions. 

§  191.  A  one-valued  function  f{n)  of  the  complex  variable  u  has 
a  primitive  period  to,  when,  for  all  finite  values  of  u  and  for  all  inte- 
gral values  of  w, 

f{u  -f  no))  =  f{u)  ; 

the  equation  ceasing  to  hold  for  fractional  values  of  n.  The  quanti- 
ties «,  2«,  3«,  •••,  are  all  of  them  periods  of  /{n),  but  it  is  usual  to 
single  out  the  primitive  period  o>  as  the  period  par  excellence. 

As  an  example  of  a  singly  periodic  function,  consider  exp  2iriu/<a, 
Mark  off  in  the  2J-plane  the  series  of  points  «o>  ^'o  ±  <«>>  Wo±2a),  ••-, 
and  through  them  draw  any  set  of  parallel  lines.  The  plane  is  in 
this  way  divided  into  bands  of  equal  breadths;  in  each  band  the 
function  takes  all  its  values. 

Fouriei^s  Theorem,  Let  f{u)  be  a  function  with  the  period  «, 
and  let  it  have  no  singular  points  within  a  strip  of  the  plane  bounded 
by  straight  rims  which  are  parallel  to  the  stroke  o>.  The  transforma- 
tion z  =  exp  2  iriw/«  changes  the  strip  into  a  ring  of  the  tt-plane, 
bounded  by  circles  whose  centres  are  2  =  0  (see  §  181).  To  each 
point  of  the  ring  correspond  infinitely  many  points  m,  but,  since 
these  are  congruent  to  the  modulus  o>,  to  each  point  of  the  ring 
there  corresponds  only  one  value  of  /(m).  Further  /(m),  regarded 
as  a  function  of  z,  has  no  singular  points  in  the  ring.  Hence  by 
Laurent's  Theorem  (§  141), 

/(ti)=ia^2r. 


— » 


where  ««  =  J-  f-^cfe, 

the  integral  being  taken  along  a  circle  concentric  with  the  ring  and 
within  it ; 
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1     /*'*o+*' 

or  a^=      j        f(u)du  exj)  (•—2rmnu/o})y 


where  «<,  is  any  point  of  the  strip. 

Therefore,  replacing  u  by  a  in  the  integral,  we  have 

/(u)  =  -    2     I        /(a)da  exp  [2m7ri(w  — a)/<w]. 

[Jordan,  Cours  cV Analyse,  t.  ii.,  p.  312.] 

§  192.  Double  Periodicity,  Let/(u)  be  a  one-valued  doubly  peri- 
odic function  with  primitive  periods  o>i,  coo.     This  implies  that :  — 

(i.)  /(w  -f  mi<ai  4-  m^2)=f(^)j  whatever  integral  values  be  as- 
signed to  mu  7^2 ; 

(ii.)  The  above  equation  must  not  hold  for  any  fractional  values 
of  mu  m^ ; 

(iii.)  If /(u  +  (Dg)  =f(u)y  (1)3  forms  one  of  the  system  mi<oi  -f  tn^oij, 
where  mi,  mj  are  integral. 

The  periods  include  all  members  of  the  system  mioi  -f  mjfi>2 ;  but 
it  is  usual  to  understand  by  the  phrase  '  a  ^air  of  periods/  not  any 
two  periods,  but  a  primitive  pair. 

§  193.  Before  the  discussion  of  the  general  theory  of  double 
periodicity,  we  give  two  algebraic  lemmas  upon  the  possible  values  of 
?Wio>i  -f  m2<02  and  mi^i  +  ??i2<*>2  +  ^130)3,  where  wi,  <i>2,  (Og  are  complex  num- 
bers, and  the  m's  are  integers. 

Lemma  I.  The  expression  miwi  -f  m2ft>2  can  be  made  arbitrarily 
small  when  0)2/0)1  is  real  and  incommensurable ;  and  can  be  made 
=  ^i/^f  when  (1)2/0)1  is  real  and  commensurable,  q  being  some  posi- 
tive integer  >  1. 

(i.)  Let  A,  =  0)2/0)1,  be  real  and  incommensurable.  Convert  it  into 
a  continued  fraction,  and  let  7ii/??27  t^i/^2  t>e  consecutive  convergents. 
Then  X  lies  between  rii/jio  and  iii/nj,  and  therefore  differs  from  either 
by  less  than  l/n^n^.     Hence 

0)2 W 1 0 


0)1         7*2  ^^2^2' 

where  ^  is  a  proper  fraction,  and 

'  WiO)!  —  ?l20)2  !  < 


0)1 


thus  I  nio)i  ^  n^o)2 1  can  be  made  as  small  as  we  please. 
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(ii.)    Let  Q)s/«h  be  commensurable  and  ^p/q,  where  p,  q  are 
integers.    Because  toz/^i  =  p/qy  the  expression 

mjo)!  -f  wijCDj  =  0)1  ( w  1  -f  in^p/q)  =  wi  (wiig  +  m^p)  /q. 

But  p,  g  are  relatively  prime,  hence  it  is  possible  to  choose  mi,  WI2  so 
as  to  make  wiig  -|-  m^p  =  1. 

Lenima  II.    If  ci>i,  0)2,  qk)  be  any  triangle  of  points,  it  is  always 
possible  to  find  integers  rrii,  m^,  m^  such  that 


^1*^  "I"  WljCOj  -}-  Wl3(U|3     •<  C. 


Let  0  0)1  meet  (dsok,  at  Ui.  It  is  evident  from  the  preceding  lemma 
that  a  point  u/  can  be  found  which  divides  cdsO),  in  the  ratio  of  two 
integers  wij,  wij,  and  which  is  such  that  |  w/  —  «i  |  <  ci.  Draw  0  u  par- 
allel to  toito^  meeting  ci>iu/  at  u.     Let  <i>i  =X(a>i  •—  Ui) ;  then  also 

I  w  I  =  A  I  «/  —  ttj  I  <  Xci. 


Again,  a  point  u'  can  be  found  which  divides  wiWx'  commensurably, 
say  in  the  ratio  (m^  -f  m^/mi,  and  is  such  that  |  u'  --  u  |  <  €^ 

Since       *    w/  =  (w^^^a  -f  ^Ws^s)  /(*W2  +  mj) 

and  n'  =  {micoi  4-  (mj-f  m8)w/j/(mi  -f-  wij  -f-  mg), 

therefore  t*'  =  (wiicoi  -f  mjtt)2  4-  ^«8)/(^i  +  ^2  4-  ^s)  J 

and  since  |  w'  —  w  |  <  c^ 

and  I  tt  I  <  Aci, 

therefore  |  w'  |  <  Aci  -f-  €,. 

Hence  |  wii«i  -f  m^cDs  +  inh'^  I  <  |  ^1 4-  ^2  +  WI3 1  (Aci  +  €2), 

which  proves  the  lemma,  since  mi,  mj,  mj,  A  are  finite.  It  is  assumed 
that  the  zero-point  is  not  on  the  join  of  a>2  and  coj ;  if  it  were,  the 
preceding  lemma  would  apply. 

The  first  lemma  shows  that  if /(u)  be  a  one-valued  doubly  periodic 
function,  with  the  periods  o>i,  oij,  the  ratio  cuj/wi  must  be  complex. 
A  real  commensurable  ratio  would  involve  the  existence  of  a  period 
ei>i/g,  contrary  to  supposition.  And  a  real  incommensurable  ratio 
would  involve  the  existence  of  arbitrarily  small  numbers  amongst 
the  numbers  miwi  -f  m^^toff  and  therefore  also  the  existence  of  a  one- 
valued  function /(w),  which  can  be  made  to  assume  the  same  value, 
as  often  as  we  please,  along  a  line  of  finite  length.  Such  a  function 
must  reduce  to  a  constant.     Hence  the  ratio  (i)2/(i>i  is  complex. 
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Theorem.  There  cannot  be  a  triply  periodic  one-valued  function 
of  a  single  variable. 

For,  if  0)1,  wj,  o)ji  be  the  three  periods,  which  are  unconnected  by 
a  homogeneous  linear  relation,  the  corresponding  points  form  a  tri- 
angle. By  the  second  lemma  it  is  possible  to  choose  wii,  m^,  m^  so 
as  to  make  mioi  -f  m^u^i  -f  fti^ia^  arbitrarily  small.  Thus  within  any 
region  of  the  plane,  however  small,  the  function  assumes  the  value 
f{u)  an  infinite  number  of  times.  Such  a  function  reduces  to  a  con- 
stant. The  same  conclusion  holds  for  a  function  with  a  finite  num- 
ber of  values  for  each  value  of  the  variable.  For  the  behaviour  of  a 
function  with  an  infinite  number  of  values,  see  a  paper  by  Casorati 
(AciS,  Math.,  t.  viii.).  Throughout  this  chapter  we  shall  consider 
solely  one-valued  doubly  periodic  functions  which  have  no  essential 
singularities  in  the  finite  part  of  the  plane.  It  will  (lemma  I.)  always 
be  supposed  that  a)2/<»i  is  complex.  It  is  an  evident  consequence  of 
the  theorem,  that  there  can  be  no  one-valued  function  with  more  than 
two  periods. 

The  inversion  problem  in  Abelian  integrals  leads  to  Abelian  functions  of  p 
variables,  which  are  one- valued  in  those  variables  and  2p-tuply  periodic.  By  a 
2|>-tuply  periodic  function  /(m,,  t/,,  •••,  Up)  is  to  be  understood  one  which  is 
unaltered  by  the  addition  to  tip  i/^i  •••,  tip  of  the  simultaneous  periods  w^,,  w^ 
•••,  wirp(*f  =  1»  2,  •••,  2;)).  It  can  be  proved  that  such  a  functi(m,  if  one-valued, 
cannot  have  more  than  2p  sets  of  simultiineous  periotls  (Hiemann,  Werke, 
p.  270).  To  return  to  functions  of  a  single  variable,  some  misconceptions  on 
the  subject  of  multiple  ixriodicity  are  widely  spread,  (iiulio  Vivanti  baa  pointinl 
out  that  Pr>'m,  Clebsch  and  Gordan  (Theorie  dor  AbeLschen  Functionen)  and 
Tychomandritsky  (Treatise  on  the  Inversion  of  the  Ilypt'relliptfc  Integrals)  have 
assumed  that  the  points  in  a  region  at  which  a  x-tuply  i)eri()dic  function /(m)  takes 
a  given  value  fill  that  region.  Lt?t  u  be  one  of  these  points ;  the  other  points  are 
given  by  u  -\-  w,W|  +  •••  +  )»«w«.  Now  it  can  be  proved  that  these  values  of  ti 
can  be  arranged  in  a  determinate  order  ?/p  ?r.^,  1/3,  •••,  so  that  each  value  of  ti 
occurs  once,  and  only  once,  with  a  determinate  sufhx.  Hence  alUiough  the  num- 
ber of  points  «i,  Mj,  ifj,  •••  within  the  region  is  infinitidy  great,  the  known  theorem 
that  the  points  of  the  region  cannot  be  numbered  in  the  way  just  described,  shows 
that  the  region  contains  points  which  do  not  belong  to  the  system  w.,  11,,  Uj,  •••. 
See  Liiroth  and  Schepp\s  translation  of  Dini's  work :  Grundlagen  fUr  eine  Theorie 
der  Functionen  einer  verilnderlichen  reellen  (irosse,  p.  09.  Gopel  (Crelle,  t. 
XXXV.)  appears  to  have  been  the  first  to  point  out  that  Jacobi*8  theorem  on  the 
non-existence  of  trii>ly  periodic  one-valued  functions  of  a  single  variable,  does 
■not  cover  the  casi^  of  infinitely  many-valued  functions.  To  judge  by  his  reply  to 
Gopel,  Jacobi  would  seem  to  have  denied  the  possibility  of  the  occurrence  of 
such  functions.  Vivanti's  paper  is  in  the  Rendiconti  del  Circolo  Matematico 
di  Palermo,  Sulle  f  unzioni  ad  infiniti  valori ;  there  is  an  accompanying  note  by 
PoincarC. 
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§  194.    Primitive  pairs  of  periods.     If  (tou  w^)  be  a  primitive  pair, 

mi(i>i  -f  mscoj  is  a  period,  provided  m^  m^  be  positive  or  negative  iiite- 

•  gers.     Also  all  the  periods  of  the  function  are  included  in  the  system 

tn iwi  -f  wiscoj ;  in  other  words,  a  primitive  pair  of  periods  is  one  from 

which  all  other  periods  can  be  built  up  by  addition  or  subtraction. 

Taking  any  initial 
point  Uq,  mark  off  in  the 
tt-plane  the  points  tio  -|- 

WljCDl  rf  77l2<i>2y    whcrC    THi, 

m^  are  integers. 

We  shall  speak  of 
the  system  of  points  as  a 
network.  All  the  points 
for  which  mi  is  constant 
lie  on  a  line;  and  all 
these  lines  are  parallel. 
Similarly,  mj  =  a  con- 
stant, gives  another  sys- 
tem of  parallel  lines. 
The  two  systems  of  par- 
allel lines  divide    the 


Mo+W, 


Mo+Wj+W, 


Mo+«^l 


Fig.  79 


plane  into  an  infinite  number  of  equal  parallelograms.  Any  such 
parallelogram  is  called  a  parallelogram  of  periods.  A  point  u'  = 
^0  +  wiia>i  4-  ^x<t>2  is  said  to  be  congruent  to  Wq,  and  the  equation  is 
written 

u'  =  Uq  (mod.  (Di,  0)2), 


or  shortly 


u'  =  Wo. 


It  is  evident  that  the  number  of  primitive  pairs  of  periods  is 
infinite.  For  instance,  cdi  and  0)2  being  one  primitive  pair,  wi  and 
ct>i  -f  tt>3  form  another  primitive  pair.  But  it  must  not  be  inferred 
that  every  pair  of  primitive  periods  is  a  primitive  pair.  Fpr 
instance,  from  o>i  +  (i>2  and  <i>i— toj  we  cannot,  by  addition  and  sub- 
traction, recover  the  original  pair  (oi,  w^).     Taking,  generally, 


(i-) 


(i>i  =  mitoi  -{-  7n^2  ) 


(1)2 


f 


TliWi  -}-  ??2<«'2    ^ 


where  the  coeflScients  are  integers,  the  pair  (o)/,  0)2')  will  be  primi- 
tive,  if 


(ii.) 


^_ii>l  =  /XjCo/  -f  fl^iO^' 


0>2  =    VlWl    -f"   VoW. 


.]■ 


where  the  coe£Scients  are  integers. 
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•Now,  solving  the  first  system  of  equations  for  t>i  and  loj^  and 
comparing  the  results  with  the  second  system,  we  see  that 


(iii.) 


nil  WI2    =  ±1. 
Til  rij 

This  condition  is  sufficient,  as  well  as  necessary;  for  if  we  can 
recover  the  original  pair  ((i>i,  0)2),  we  can  form  all  possible  periods 
by  integpral  combinations. 

The  ratio  too/^i  is  of  the  form  a  -f  ip,  where  'p  is  not  zero.  The 
ratio  a)i/a)2  is  («  — 1)8)/(«^4-)3^).  The  coefficients  of  i  in  the  two 
ratios  have  opposite  signs ;  we  shall  suppose  always  that  wi  and  coj 
are  so  chosen  that  in  0)3/0)1  the  coefficient  of  i  is  positive.  This  is 
required  for  the  convergence  of  the  series  that  arise  in  the  theory 
of  the  theta-f unctions. 

Consider  the  original  parallelogram  (w„  w^)  orthogonally  projected  into  a 
square.  Taking,  in  the  new  plane,  Uq  as  origin,  the  direction  of  Wj  as  that  of 
the  real' axis,  and  the  absolute  value  of  w,  as  the  unit  of  length,  the  numbers 
wij,  7«.j  and  )i,,  n^  are  the  rectangular  co-ordinites  of  the  projections  of  Vq  +  «/ 
and  Uq  +  Wj'.  Equation  (iii.)  states  that  the  area  of  the  projection  of  the  new 
parallelogram  (w/,  w./)  is  cfiual  to  that  of  the  square.  Hence  all  t?i€  primitive 
parallelograms  of  periods  are  of  equal  area. 

The  simplest  change  from  one  primitive  pair  to  another  is  that  in  which  a 
period  is  common  to  both  i)airs.     The  formulae  (i.)  are  then  of  the  type 

By  a  series  of  such  changes  any  new  parallelogram  may  be  obtained.  For 
starting  with  the  equations  (i.). 


>,  771,^2  —  m.^n^  =  ±  li 


let  m^/n^  be  converted  into  a  continued  fraction.  First  let  the  convergent 
immediately  preceduig  m^/n^  be  m^/n^.  In  this  case  (iii.)  is  satisfied.  Let  the 
convergeuts,  in  reverse  order,  be 

m^/n^,  mjn.^,  mjn^,  •••,  lUr+i/nr^i, 

and  the  corresponding  quotients  q^,  (/.^,  ^3,  •••,  7^+1?  so  that 


wii  =  5iWi2  4-  WI3,  m.^  =  q.^m^       +  m^, 


„}••••  (^•)- 


Then  w/  =  in^Wj  4-  m^w.^      =  m^(q^(ai  4-  w^)  +  ^3*^1 » 

Wj'  =  711W1  +  TioWj,      =  n^iqiUii  -f  ^2)+  njWp 

For  the  first  transformation  let  us  take 
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so  that  ta^'  =  ff^or,  +  m,wi 


««'  =  ii,«. 


We  hare  now  smaller  numbers  to  deal  with.    Proceeding  in  the  same  way, 
we  get,  if  w^  =  gjw,  +  «j, 


i    =  ^"4   +  ^4«J   ^ ' 


and  so  on.    Now,  in  the  last  convergent,  either  the  numerator  or  the  denom- 
inator is  1. 

If  tir+i  =  1»  wir+i  =  Qr+i  \  the  final  equations  in  (v.)  are  mr  —  gr»»r+i  +1» 
tir  =  ^r?  and  the  final  change  of  periods  is 

Similarly,  if  wir+i  =  1 ;  but  if  Wj  >  ni,  this  case  cannot  occur. 

A  simple  example  will  make  the  process  clearer.  We  wish  to  change  the 
periods  from  Wj,  «,,  to  07  Wj  +  30  Wj,  29  Wj  +  13  w,,  by  changing  only  one  period 
at  a  time. 

Now  67/29  =  2  +  -i-  -} -\     Here  ^^=2,  g,=4,  ^,=3,  g,=2,  «,=2«i+«„ 

«^  =  4  Wj  4-  «n  «5  =  3  w^  -f  Wj,  07^  =  2  bfj  4-  «*»  and  the  pair  (wj,  w^)  is  primitive. 

Secondly,  if  m^/n^  be  not  the  convergent  preceding  mi/riii  let  /i/v  be  that 
convergent.    Then  the  equations 


require  that 


m^y  -  niM    =± 


=  ±1/ 


either  m,  =  a*  +  mji,    n,  =  i'  +  njf, 

or  m,  =  Wi^  —  A*,   n2  =  n^t  —  y, 

t  being  an  integer  (see  Todhunter's  Algebra,  p.  389).    We  have,  then, 

Thus  the  single  change  from  a;|,  (u,,  to  (Uj  +  tUf,  ±  cnj,  reduces  this  case  to  the 
preceding  one.  It  may  be  remarked  that  in  a  change  of  the  kind  exemplified 
^y  (iv.),  the  new  parallelogram  and  the  old  have  a  side  in  common,  and  lie 
between  the  same  parallels,  so  that  they  are  equal  in  area.  Hence  we  see  again 
that  all  fundamental  parallelograms  are  equal  in  area. 

Corresponding  to  the  parallelogram  of  periods,  there  is  for  the  2|)-tuply 
periodic  functions  of  p  variables  a  parallelepiped  of  periods  in  2p-dimensional 
space. 

^  §  195.  A  one-valued  doubly  periodic  function,  whose  only  essen- 
tial singular  point  is  at  x ,  is  called  an  elliptic  function.  In  the 
present  paragraph  we  shall  build  up  a  fundamental  elliptic  function. 
A  primitive  pair  of  periods  will  be  denoted  by  2<tfi5  2<»i^  altVvoM^Vs.  vo. 
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the  general  treatment  of  periodicity  we  shall  continue  to  denote  a 
period  by  co. 

Consider  the  series 

^'{(«-to)'~;;;il' ^^^' 

where    w  =  2mi(Oi  +  27ruu)^  u  ■i=-  to,  and  mi,  m2  =  0,  ±1,  ±  2,  •••, 

the  accent  signifying,  as  in  Chapter  V.,  that  the  combination 
'mi  =  m2  =  0  is  excluded.'  Here  the  remark  may  be  made  that  an 
•  accent  attached  to  S  or  n  always  signifies  the  exclusion  of  an  infinite 
i  term  or  factor. 

We  shall  denote  the  series  obtained  from  (A)  by  omitting  all 
terms  in  which  |  to  |  <  |  w  |  by  <^(u),  and  the  series  of  excluded  terms 
by  ^(u).     It  is  first  to  be  proved  that  the  series  <l>{u)  is  absolutely 

convergent.     The  general  term  i^  -iiLjTJi^i^.     Comparing  this 

vr{l  '—u/wy  : 

with  2ulv^^  we  see  that  <^(tt)  is  absolutely  convergent  if  ^i2u/v?  be 
absolutely  convergent,  where  ]?i  denotes  summation  for  all  values  ^ 
of  w  such  that  |  w;  |  >  |  w  |.  It  was  proved  in  §  7 J  that  the  series 
5'2u/t</*,  of  which  ^i2u/u^  forms  a  part,  is  absolutely  convergent, 
.Hence  <^(tt)  is  absolutely  convergent.  The  terms  in  ^(w)  are  finite 
in  number,  and  yield  an  ordinary  rational  function  of  w.  Hence 
(A)  is  absolutely  convergent. 

Expanding  each  term  of  <^(w),  we  see  that 

1  1      2u  ,  3u«  , 

-„5J  »,•»  ^    -,,,4    ^  > 


(n  —  wY     w^      v:^       w^ 
and  that  the  series  for  <^(u), 

5   (2w     3w2  .       ) 

is  still  absolutely  convergent.    For  if  accents  denote  absolute  values, 

5   (2u'     3w'2  .  ,    ) 

'  w"(i  -  u'/w'y 

=  a  convergent  series. 

Rearranging  the  series  for  <^(m)  according  to  ascending  powers 
of  tt,  it  is  evident  that 


^(w)  as  CiU  +  Caw'  +  Catt^  + 


•  ••i 
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n  4-  1 

where  c^  =  2i    J^^ »     This  equation  holds  for  all  values  of  |  u  |  less 

than  the  minimum  \w\  in  2i,  say  <p.  Hence  <^(tt)  +  ^(M)=  an 
integral  series  -f  a  rational  fraction,  when  \u\<p.  That  is,  the 
series  (A)  represents  an  analytic  function  of  u,  and  the  convergence 
is  uniform,  since  <^(w)-f-^(w)  does  not  depend  on  p.  Hence  the 
differential  quotient  of  the  series  (A)  / 

Because  ^(u)  contains  only  a  finite  number  of  termS; 

{u  —  wy 

where  the  summation  extends  over  all  the  values  of  w,  which  enter 
into  \l/(u).     Hence 

{u  —  wy         (u  —  wy 

where  w  takes  all  possible  values,  except  w  =  0.    We  have  proved 

that  the  series  (A)  gives  on  differentiation  2' — — z ; 

therefore  the  series 

i)(u)=i+2'i-— ^-,-^,l . . . .  (1) 

u*           ( (u—wy     vr) 
gives  ^.(«)=,_22^^^, (2). 

From  the  composition  of  p{u)  it  is  evident  that  the  function  has 
infinities  at  cUl  points  of  the  network 

2mi(Di  +  2m.jD2    (wiu  wij,  =0,  ±1,  ±2,  •••), 

and  that  each  infinity  is  of  order  two.  There  are  no  other,  infinities ; 
farther  the  function  is  even,  because  the  change  of  u  into  —  u  does 
not  affect  the  value  of  the  right-hand  side.  Similarly  p'(u)  is  an 
odd  function  of  u. 

We  have  in  the  function  J)(w),  obtained  as  above,  an  example  of 

Mittag-Leffler^s  theorem  (§  150).     The  series  2' -r  is  condi- 

^  {u—wy 

tionally  convergent,  inasmuch  as  2'—  is  conditionally  convergent. 


w?* 


But  the  series  2'  < 2 i  r  is  unconditionally  convergent. 

i{u  —  wy     vr ) 
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The  integral  series  for  2'-| z ;  r?  namely 

(  (u  —  wy     ur  ) 

vr  to* 

contains  only  even  powers  of  u,  because  S'—r— :  =  0,  the  terms  can- 


^^+1 


celling  each  other  in  pairs.  To  prove  the  double  periodicity  of 
j)(w),  we  observe  that  the  right-hand  side  of  (2)  is  manifestly 
unaltered  by  the  substitution  of  w  +  2  coi,  or  of  ti  -f  2  cu,  for  u,  since 
these  substitutions  merely  interchange  the  terms  of  an  absolutely 
convergent  series.    Hence 

l)'(w  +  2a)0  =  »)'(w), 
J)'(l*  +  2a)2)  =  J)'(u). 

Integration  gives 

Write  w  =  —  0)1 ;  therefore 

>)(a)0=p(a)i)+C; 

and  C  =  0.    Hence 

j>(u  -f  2<oi)=  J)(?i)  ) 
and  similarly  y (3). 

j>(u  +  2co2)=v(u)i 

Thus  ^)(m)  is  a  doubly  periodic  function,  with  periods  2(i)i,  2ci>2. 
The  relations 

give  >)'(a)i)  =  0,  J>'(o)2)  =  0,  p'(a>,  4-  <o,)  =  0  .      .      .      .      (4). 

The  doubly  periodic  function  )p{u)  is  the  simplest  doubly  periodic 
function.  Its  introduction  was  due  to  Weierstrass.  While  Jacobi's 
functions  5?i(?0»  ^*^K")?  dn{u)  are  recognized  as  valuable  for  nu- 
merical work,  it  is  now  generally  conceded  that  Weierstrass's  func- 
tions )p{u)  and  o'(w) — the  latter  function  will  be  defined  later  — 
form  the  proper  basis  for  the  theory  of  elliptic  functions. 

It  will  be  noticed  that  in  one  sense  four  infinities  0,  2a)i,  2uif, 
2  0)1  4-  2  0*2,  occur  in  the  parallelogram  (2o)i,  20)0),  one  at  each  corner, 
but  three  of  these  must  bo  regarded  as  belonging  to  adjacent 
parallelograms.  ^ 
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§  196.  The  best  insight  into  the  nature  of  the  properties  of 
doubly  periodic  functions,  with  periods  <t>i,  0)2,  is  probably  obtained 
by  the  use  of  Liouville's  methods.  Liouville's  theorems  are  referred 
to  by  their  author  in  the  Comptes  Rendus,  t.  xix.,  and  were  com- 
municated to  Borchardt  and  Joachimsthal  in  1847  (see  Crelle,  t. 
Ixxxviii.).  Cauchy  anticipated  Liouville  in  part.  Our  account  of 
this  theory  is  based  on  Briot  and  Bouquet. 

We  denote  by  A  the  region  bounded  by  a  parallelogram  of 
periods,  whose  angular  points  are  Uq,  u^i  -f  wi,  Vq  +  wj  -|-  wg,  «o  -f  <»>j 
and  denote  by  f{u)  a  function  with  the  periods  wi,  to^.  The  sides 
of  the  parallelogram  need  not  be  straight ;  so  that,  if  required,  poles 
of /(«)  can  be  removed  from  the  rim  by  small  deformations  of  the 
sides  of  the  parallelogram,  which  conserve  the  parallelogram  shape. 
It  is  evident  that  f{u)  is  fully  determined  throughout  the  w-plane, 
when  its  values  are  known  at  every  point  within  the  parallelogram, 
and  at  every  point  along  two  of  the  sides.  It  will  be  shown  pres- 
ently that  fewer  conditions  than  these  suffice  to  fix/(?e). 

Suppose  that  c  is  a  pole,  whose  order  of  multiplicity  is  k;  then,  in 
the  neighbourhood  of  c, 

=  (u  —  c)~''Po{u  —  c). 

Here  c  counts  as  k  simple  infinities,  and  —  k  is  the  residue  of 
•^^-  at  u  =  c,  since 

If  c'  =  c (mod.  0)1,  (i>2),  the  order  of  multiplicity  of  the  pole  c'  is 
also  K.     For,  if  h  be  sufficiently  small, 

/(c'  +  h)  =  f{c  +  h)  =  /t-«Po(/0. 

Suppose  next  that  c  is  a  zero,  whose  order  of  multiplicity  is  k; 
then,  in  the  neighbourhood  of  c, 

f{u)      u-c        ""         ^' 
and  K  is  the  residue  of  -i-i^L'  at  u  =  c.     Similar  reasoning  to  that 
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already  used  shows  that  k  is  the  order  of  multiplicity  of  the  zero  at 
every  point  c'  congruent  to  c. 

Theorem  I.  A  doubly  periodic  function,  which  is  holomorphic 
in  a  parallelogram  A,  reduces  to  a  corfstant. 

For  within  a  parallelogram  A  in  the  finite  part  of  the  plane,  the 
absolute  value  of  f(u)  is  finite;  therefore  within  all  the  con- 
gruent parallelograms  it  is  finite.  This  shows  that  the  function  is 
finite  throughout  the  plane,  and  is  consequently  a  constant  (§  140). 
Thus  every  one- valued  doubly  periodic  function /(u)  has  at  least  one 
pole  in  the  parallelogram  A. 

Comparison  oftico  doubly  periodic  functions  fi{u),f^{u),  with  the 
same  periods,  whose  zeros  and  poles  are  common,  and  occur  to  tlie  same 
orders  of  multiplicity. 

Since  -^^^  is  a  doubly  periodic  function,  and  since  the  zeros  and 

poles  of  the  numerator  are  neutralized  by  the  zeros  and  poles  of  the 
denominator,  the  quotient  in  question  must  have  no  infinities  (and 
no  zeros)  in  the  parallelogram  of  periods.     Therefore,  by  Theorem  I., 

*^'       =  a  constant.     Thus  doubly  periodic  functions  can  be  deter- 

fM) 

mined  by  their  zeros  and  poles  within  the  parallelogram.      This 

theorem  is  remarkable  as  an  instance  of  the  determination  of  a  func- 
tion when  certain  properties  are  given. 

Again,  if /i(?/),/^(m)  be  two  doubly  periodic  functions  with  the 
same  poles  and  with  the  same  coefficients  a^,  Oj,  •••,  tt»  at  the  i)oles 
c,  then  f2{^i)—f\{n)  is  a  doubly  periodic  function,  which  is  every- 
where finite,  and 

TJieorem  IL  Tlie  sum  of  the  residues  of  /(«)>  with  respect  to 
points  inside  A,  is  zero. 

Let  I  f(u)du  be  taken  round  the  rim  of  A.     Its  value  is  0,  because 

the  function  assumes  the  same  values  at  congruent  points  of  opposite 
sides,  while  those  sides  are  described  in  oi)posite  directions.  Hence 
the  sum  of  the  residues  is  zero.  An  important  inference  is  that 
there  are  at  least  two  infinities  of  f(H)  in  A.  We  have  already 
proved  that  there  must  be  at  least  one  simple  i)ole.  If  there  were 
only  one  simple  pole  c,  we  should  have  f{u)  =  ai/(u —  c) +g{u), 
where  g{n)  is  holomorj)hic  in. A;  but  we  have  proved  that  the  sum 
of  the  residues  in  A  is  equal  to  0,  therefore  ai  =  0,  contrary  to 
supposition.     Hence  we  have  the  following  theorem ;  — 
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Theorem  III,  If  a  doubly  periodic  function  f{u)  be  not  a  con- 
stant, it  has  at  least  two  poles  of  order  1,  or  one  pole  of  order  2, 
within  the  parallelogram  of  periods. 

The  function  })(u)  is  an  example  of  a  doubly  periodic  function, 
with  one  polfe  of  order  2.  The  number  of  infinities  of  /(w)  in  A, 
or  the  sum  of  the  orders  of  multiplicity  of  the  poles,  is  called  the 
order  of  the  function  f{u).  When  a  pole,  situated  on  a  side  of  A, 
is  regarded  as  belonging  to  A,  the  congruent  pole  on  the  opposite 
side  must  be  regarded  as  belonging  to  the  adjacent  parallelogram. 
If  the  pole  occur  at  a  vertex  and  be  counted  as  belonging  to  A,  the 
poles  at  the  other  vertices  must  be  excluded. 

An  immediate  deduction  from  the  foregoing  theorems  is  that 
every  doubly  periodic  function  of  the  second  order  is  expressible  in 
the  form 

where  a,  fi  are  the  two  x)oles,  and  g{u)  is  holomorphic  throughout 
A.  Hence,  if /i(tt),/2(w)  be  functions  of  the  second  order  with  the 
same  poles  a,  Pj  and  residues  ai,  o^  so  that 

f,(u)  =  -^ ^ +  ?.(«), 

w  —  «      u  —  p 

Mu) — ^ ^ +?«(«), 

it  follows  that  — /i(tt) fiiu)  is  a  doubly  periodic  function  holo- 

morphic  throughout  A ;  it  therefore  reduces  to  a  constant. 

§  197.  Theorem  IV,  The  order  of /(w)  is  equal  to  the  number 
of  zeros  of /(u)  —  A:,  whatever  be  the  value  of  the  constant  "k. 

Since  /(«)  =  /  (w  -f  wi)  =  f{u  -f  coj),  it  follows  that 

Hence  /'(w)/|/(w)  — A;|  is  a  doubly  periodic  function.  By 
Theorem    II.,  the  sum   of   its   residues  is  0.     But  the   function 

=  — log{/(w)  — A:};  therefore  the  sum  of  its  residues  is  equal  to 

the  number  of  the  zeros  of  f(xC)  —  k  diminished  by  the  number  of 
infinities  of /(u)  — A:  (see  §  146).  But  each  infinity  of  /{xi^  —  k  is 
an  infinity  of  /(w),  and  conversely.  Therefore^the  order  of  f{u)  is 
the  number  of  zeros  of  /(n)  —  k.     The  theorem  states  that  a  doubly 
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periodic  function /(m),  of  order  w,  takes  every  value  m  times  within 
A.  In  particular,  the  number  of  zeros  of  f{u)  is  the  same  as  the 
number  of  infinities. 

Tlieorem    V.    If  cj  be  a  zero  and  c,  an  infinity  of  f{u) ,  both 

situated  within  A, 

2c,  -  Sc/  =  0. 

More  generally,  if  d^  be  one  of  the  points  at  which  the  function 

takes  a  given  value  k, 

2c,-2d,  =  0. 

To  prove  this,  we  make  use  of  a  theorem  concerning  residues. 
If  g{u)  be  one-valued  throughout  the  finite  part  of  the  plane, 

rg{u)f{u)du^^  r    g{u\nu)du  ^  ^  r  g(u)f(u)du 

Let  g(u)  =  u,  and  let  tto  be  a  corner  of  the  paraDelogram. 

Then        CnfMdu^  r^'o-^-i  (  vf(u)dH      (u  +  i^)f(u  -f  cu,)du > 
jAf{u)'-k      J«,         l/(t/)-A:  /(t^  +  a,2)-A:        ) 

r"o+"«  [  (u  +  <oi)/(u  +  <^i)du     uf'(u)du  > 
A         I        /(u  +  u,0-A:  /(u)-A:r 

or,  by  virtue  of  the  periodicity  of /(m), 

=  «  ^  p^^^^d  log  [/(u)  -  A:]  +  CO,  f^'^^'d  log  [/(u)  -fc] 

=  27ri(wia)i  -f  mjjwg),  where  wii,  m2  are  integers. 

Hence  2(f,  —  2c^  =  m^uyi  -f  m2a)2.     This  important  result  may  be 
restated  in  the  following  way  :  — 

The  sum  of  the  points  at  which  f(u)  takes  any  assigned  value 
is  congruent  to  a  constant. 

Tlieorem  VL    If  c,,  Cj  be  the  poles,  in  A,  of  a  function  f(u)  of 

the  Second  order, 

/W=/(ci-hc,-w). 
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To  prove  this,  we  observe  that  the  points  Wi,  u^,  at  which  the 
function  takes  one  and  the  same  value,  are  connected  bj  the  relation 

Ui  +  Wj  =  Ci  +  c, ; 

therefore  /(uj)  =/(Ci  +  c,  —  Wj), 

where  Ui  can  take  all  values. 

From  this  equation  it  follows  that 

/•'(C|  +  c-u)  =  -/'(t*). 

Hence,  when  t4  =  -*-i-^,  the  derived  function  /'(u)   is  either 

zero  or  infinite.  The  infinities  of  f'(u)  are  the  points  c^  Cj,  each 
counted  twice  (§  196).    Thus  Slx^  ig  a  zero.    The  other  zeros 

—  Ci  +  C»+<^     Ci  +  C2  +  a)»     Ci  +  C,  +  <i>i  +  a), 

=         2         '  2        '  2  • 

If  Ci,  c,  coincide,  so  that  /(w)  has  now  a  pole  of  the  second  order 
in  A,  /'(u)  becomes  a  function  of  the  third  order,  with  zeros  con- 
gruent to  Ci  +  ^,  Ci  +  ^>  Ci  -f  *^^  /"  ^,      If  the  origin  be  taken  at 

a  pole,  the  zeros  are  congruent  to  ^*,  ^,  ^^  j^  ^^.     The  function 

f\u)  now  bears  to  J)'(m)  a  constant  ratio,  if  the  periods  be  the  same. 
The  theorem  shows  that  when  the  centroid  of  two  non-congruent 
I)oles  of  an  elliptic  function  of  the  second  order  is  taken  as  origin, 
/(tt)=s/(— tt),  and  the  function  is  even. 

§  198.  Theorem  VIL  Two  doubly  periodic  functions  /,,  f^  whose 
networks  of  periods  have  a  common  network,  are  connected  by  an 
algebraic  equation. 

Let  mi,  m2  be  the  orders  of  the  functions  in  the  smallest  paral- 
lelogram formed  by  a  pair  of  common  periods  coi,  (Oj.     Let 

*(u)=:  §    %a^^f{^fi^ (i.) 

where  /*i,  f4  are  positive  integers  at  our  disposal,  and  the  a's  are 
constants.  The  function  <^(tt)  is  doubly  periodic,  with  periods 
o>i,  ci>s,  and  with  the  same  poles  as  those  of  /i,  /j.  If  it  be  possible 
to  choose  /*!,  f4  so  as  to  make  all  the  infinities  disappear,  without 
reducing  all  the  coefficients  a,  other  than  a^,  to  zero,  then  <^(w) 

■ 

must  be  a  constant,  and  an  algebraic  relation  connects  fv^  /^ 
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Let  c  be  a  pole  of  4>(u) ;  then,  in  the  neighbourhood  of  c, 

<^(«) = T^^ + -r-^^zi + - + ^^ + P(«  -  c). 

The  coefficients  A^,  X^_„  •••,  Ai  are  linear  and  homogeneous  expres- 
sions in  the  coefficients  a,  as  can  be  seen  by  substituting  in  (i.)  the 
expansions  of  /i,  /j,  in  powers  of  m  —  c.  Equating  to  zero  all  the 
coefficients  A,  we  get  as  many  equations  as  there  are  infinities  of 
<^(u)  in  the  parallelogram  coi,  coj;  i-e,  fiiini -^  fi^m^.  Now  the 
number  of  a's  is  (/*i  4- 1)  (/xg  4- 1),  and  fij,  fi^  can  always  be  chosen 

so  as  to  make 

(fii  + 1)  (/X2+  1)  >  Mimi  +  /tjjwij ; 

therefore  /*i,  fi^  can  always  be  chosen  so  as  to  make  the  number  of 
the  equations  in  the  a's  less  than  the  number  of  the  a's.  This 
proves  that  there  exist  functions  <^(m)  which  are  nowhere  infinite, 
and  consequently  reduce  to  constants.  The  number  of  these  alge- 
braic equations  in  /i,  /j  is  infinite,  but  the  corresponding  expressions 
must  be  composed  of  powers  of  a  single  irreducible  expression  and 
of  irrelevant  factors.  In  this  unique  irreducible  expression  fii'^nh, 
f4<mi.  For  when  /j  is  given,  u  has  wij  values,  and  therefore  Ji  has, 
in  general,  wij  values.  But  it  may  happen,  for  instance,  that  the  wij 
values  of  u  determine  only  r»2/2  values  of  /i ;  the  degree  of  the 
irreducible   equation    is    then    diminished.     One  or  other   of  the 

equations 

Mi=  wig,  /X2  =  rwi, 

must,  however,  hold  good.  [The  above  proof  is  Jordan's ;  see  his 
Cours  d' Analyse,  t.  ii.,  p.  335.] 

Corollarif,  Let  f{ii)  be  a  doubly  periodic  function  of  order  w, 
and  let/'(u)  be  its  derivative.  There  exists  an  irreducible  algebraic 
relation 

between /(u)  and /'(«),  whose  degrees  in/,/'  are  not  greater  than 
2  m,  m. 

Since  /'  is  an  algebraic  function  of  /,  we  must  first  determine 
the  number  of  its  branches,  and  thus  discover  the  highest  order  to 
which  /'  occurs  in  the  equation  <^  =  0.  Suppose  that  w  =  c  is  a  pole 
of  multiplicity  k.  Then,  in  the  neighbourhood  of  c,  /  and  /'  are  of 
the  forms 

/(tO  =  (w-c)-Po(w-c), 

/(!.)=  (u-c)-(«+»)Qo(i*-c), 
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and  all  the  poles  of  f(u)  are  coincident,  in  position,  with  the  poles 
of /(w).  From  this  it  follows  that  when /is  finite,  so  is  /';  whence 
the  coefficient  of  the  highest  power  of  /•  in  <^  must  be  a  constant ; 
that  is,/'  is  an  integral  algebraic  function  of /in  the  sense  of  §  185. 

Corresponding  to  that  infinite  value  of  /,  which  arises  from 
tt  =  c,  there  are  x  expansions  for  /'  in  descending  powers  of  /^/*, 

the  initial  term  being /^*+*>/«.     To  the  xi  +  icjH ,  =  m,  infinities 

of  f{u)  correspond  ki  +  ic,  H ,  =  m,  branches  of/'.     Thus/'  occurs 

to  the  order  m  in  the  equation  <^(/,  /')  =  0. 

To  a  given  value  of  f{u)  correspond  m  values  of  u  within  A, 
say  u^u^  •••,  w»,  and  all  the  remaining  values  are  congnient  to 
^i>  ^  •••>  ^»*  Hence,  when /is  given,  the  doubly  periodic  function 
/'  takes  m  values  /'(wi),/'(w2),  •••,/'(ti^).  Any  symmetric  combi- 
nation of  the  m  branches  /'(wi),'",/'(0  of  <^(/,/')=0  is  an 
integral  function  of/.     Therefore 

where  S^f^u^)  means  the  sum  of  the  products  of  the  m  branches, 
X  at  a  time,  and  gi,  g^t  ••-,  g^  denote  polynomials.  We  have  still  to 
determine  the  orders  of  gi(f),  gi(f)y  •••,  g^if)  i"/ 

Since,  when  /=  oo,  the  order  of  each  branch  /'  of  /  is  of  the  form 

(k  +  l)/ic,  ^  2,      Sif\u^)  is  at  most  oo*  when  /=  oo, 

)Sj/'(u,)  is  at  most  oo*  when  /=  oo, 


^»/'(M  ^s  ^^  most  00*"  when/=  oo. 
Hence  the  equation  ^(/,  /')  =  0  may  be  written 
/"•-9^i(/)r-'  + •••+(-l)'-Wi(/ )/'  +  (- l)"9^.(/)  =  0...(ii.), 
where  gXf)  contains/  at  most,  to  the  power/*'. 

The  coefficient  g^^i{f)  vanishes  identically ;  for 

Wi  +  Wj  -f  •  •  •  -f  M^  =  a  constant, 

therefore  dui/(lf-\-  du^/df  H 1-  du^/df=:  0, 

or  S1//'K)  =  0, 

so  that  g^-i{f)/gM)  =  o. 

§  199.     A  special  case  of  great  importance  is  that  in  which /(?/) 
is  of  the  second  order.     Then  the  equation  (ii.)  becomes 

f^  =  a  quartic  in  / 
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The  importance  of  this  formula  renders  a  more  direct  proof  desir- 
able. Let  the  poles  c„  c,  of /(u)  be  distinct;  and  let  (ci  -f  c,)/2  =  c. 
Consider  the  expression  ij/,  where 


[/(w)  -/(c  +  C0./2)]  [/(u)  -/(c  +  coi  4-  o>,/2)]. 

Evidently  ^(w)  is  doubly  periodic,  with  periods  coi,  co^;  also  the 
poles  Ci,  Ca  of  /  are  poles  of  ^,  each  of  order  4.  The  four  factors 
have  zeros  tt  =  c,  c  +  a>i/2,  c  -|-  W2/2,  c  -|-  (wi  -h  0)3) /2,  and  each  zero  is 
of  order  2,  since  it  is  a  simple  zero  of  the  common  derivative  f'(u) 
of  the  four  factors.  Hence  ijf  is  an  elliptic  function  with  2  four- 
fold poles  and  4  double  zeros.  The  function  }/'(«)  J-  has  the  same 
periods,  the  same  zeros,  and  the  same  poles.  Hence  ^(m)/{/'(m)j* 
is  a  constant,  and  therefore  }/'(m)  |*  =  a  quartic  in/(M). 

When  Ci  and  Cj  coincide,  we  consider 

f<iO= [/(*0  -/(c-f  u>i/2)][/(e/)  -/(c+o>2/2)]  [/(w)  -/(ch.;;;h:^2)], 

and  the  quartic  reduces  to  a  cubic. 

§  200.  Let/(ii)  be  an  elliptic  function  of  the  second  order,  and 
let  F{u)  be  any  elliptic  function  of  order  w,  with  the  same  periods. 
Then 

where  <^^,  i/^^_o,  Xm  are  polynomials  in /of  degrees  m,  m  —  2,  w. 

Let  us  take  us  origin  the  centroid  of  the  two  poles  of /(w),  which 
lie  in  A.  Let  the  poles,  in  A,  of  F{u)  be  Cj,  c.^,  ••-,  c^.  Let  F(u)  be 
separat3d  into  an  even  and  an  odd  part  by  means  of  the  equations 

F{u)-\^F{-u)  =  2F,{u), 

F{u)--F{-y)  =  2F3{u), 

The  poles  of  Fi{u)  are  both  those  of  F{u)  and  those  of  JF!(—  u); 
hence  Fi{n)  is  an  elliptic  function  of  order  2  m,  with  poles  congrueHt 
to  ±  c^  where  k  =  1,  2,  •••,  m.  From  §  197,  Fi(u)  has  also  2m  zeros, 
say  ±  c/,  ±C2y  •••,  ±  cj.     The  function 

ni/(«)-/(O!/!/(«)-/(0| 

has  the  same  periods,  the  same  poles,  and  the  same  zeros  as  Fi{u). 
Hence  the  ratio  of  these  functions  is  constant,  and  we  can  write 

^'.(«)  =  <^-(/)/x-.(/)- 
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The  function  Fi^u)  has  the  same  poles  as  Fi(m),  and  has  there- 
3re  2  m  zeros.  Four  of  these  are  0,  a)i/2,  CO2/2,  (wi -h  cd2)/2;  and 
re  the  zeros  of  f\u)\  the  remaining  2(w  —  2)  zeros  may  be  written 
b  c/',  ±  C2",  •••,  ±  €^-.2"-     -A.S  before  the  function 

"u  j/(«)  -/(c;')  l/n{/(«)  -/(cj } 

I  in  a  constant  ratio  to  F2(u)/f'(u),  and  we  can  write 

if,(«)//'(„)  =  ^,-,(/)/x-(/). 
herefore,  finally, 

F(u)  =  F,(«)  +  F.Cu)  =  (,^.  +  ^.-J")/x^- 

This  theorem  of  Liouville's  has  been  extended  by  Weierstrass  to  one- 
alned  functions  of  p  variables,  which  are  2  p-tuply  periodic  and  have  no  essen- 
al  singularity  for  finite  values  of  the  variables.  Weierstrass  proves  that  p  +  1 
inctions  of  this  nature,  which  have  a  common  parallelopiped  of  periods,  are 
jnnected  by  an  algebraic  relation ;  and  as  a  special  case,  that  if /(Wp  tt^,  •••,Mp) 
ad  0(m,,  Mi,  •••,  Up)  be  two  such  functions,  both  functions  are  connected  with 
yjttp  ^f/hu^^  •••,  ^f/^Up  by  algebraic  relations,  whence  ^  is  a  rational  function 
f/aijd  itsp  first  derivatives  (Crelle,  t.  Ixxxix. ;  translated  by  Molk  in  Bulletin 
88  Sc.  Math.,  ser.  2,  t.  vi.). 

§  201.  We  now  recur  to  the  function  pu,  and  the  notation 
f  §  195.* 

In  the  neighbourhood  of  the  origin  we  have 


J         VT        vr        vr 


(u  —  wY     v^\       w 
Tow  the  absolutely  convergent  series  V—z — r  consists   of  pairs  of 

I^H  +  l 

pposite  terms,  and  is  therefore  zero  for  all  positive  integers  n  >  1. 
lence,  if  «2»  =  2'-^,  we  have  from  equations  (1)  and  (2)  of  §  195, 

pu  =  1/u*  -f  Ssy  -h  5sy  + ...  I 

Now  if  we  assume,  from  §  199,  the  relation 

j)«u  —  (4  bp^u+  6cp'^u+  4 dpu4-  e)  =  0,  • 

nd  determine   the   coefficients   from  equations    (5),  so   that  the 
elation  holds  when  w  =  0,  then  the  equation  with  these  coefficients 

*It  will  be  convenient  to  write  pw,  pHt,  etc.,  instead  of  »(«),  [p(ti)]*,  etc.,  where  no  ambiguity 
ices.  This  la  the  custom  in  the  case  of  such  familiar  functions  as  sin  x.  Further,  where  only 
ie  argument  Is  In  question,  we  shall  on  occasion  write  p  for  pu.  The  formulae  in  Weierstrass'a 
leory  are  from  Schwars,  Forroeln  und  Lebni&tze,  and  for  the  proofs  we  are  largely  indebted  to 
alphen,  FoncUona  EUipUquea.  * 


296  ELLIPTIC    FUNCTIONS. 

will  hold  for  all  values  of  u.  For  since  the  expression  on  the  left- 
hand  side  of  the  equation  is  a  doubly  periodic  function,  which  has 
no  infinities  within  the  parallelogram  of  periods,  it  must  reduce  to 
a  constant.  This  constant  must  be  0,  otherwise  the  expression 
could  not  vanish  for  m  =  0. 

Now  j)'*u  begins  with  4/u*,  therefore  6  =  1.     Equating  to  zero 
the  coefficients  of  1/u*,  1/u^,  and  the  absolute  term,  we  have 

6c  =  0, 

4.3*«4    +4d  +  2». 3.^^4=0, 

4.3.5»6  +e-h2^.5.»e  =  0, 

so  that  c  =  0,  4d  =  — 2'.3'5«4,  e  =  — 2*«5«7«e.  Instead  of  4d  and 
e,  we  shall  write  —  g^,  —g^,  so  that 


(6). 


These  are  called  the  invariants  of  )pu.    The  relation  between  pu  and 
its  derivative  is  now 

p'^ii  =  4:)(>hi  —  g.2pu  —  g^ (7). 

We  know  that  the  zeros  of  p'u  are  wi,  (i>2,  (oi  +  (Oj.     Let  the  cor- 
responding values  of  pu  be  ei,  e^  e^.     Thus 


4  p^M  -  g.2\iu  -  (73  =  4(pw  -  €i)  {pi  -  e^)  {pu  -  e^) 
where       p(a>i)  =  e^  J>(u):j)  =  e^,  p(a>i  +  w.^)  =  e^ 


}     •    (8); 


and,  by  comparing  the  two  sides  of  the  equation,  we  get 

^1  +  ^2  +  ^3  =  0, 
e^3  +  ^3«i  +  ^1^2  =  -  g^/'^y  > (9)- 

By  the  use  of  the  series  (5)  we  can  express  any  coefficient  in 
terms  of  g^f  g^'     From  the  relation 

p'^^Af-g.p'-g^ 

we  derive,  by  differentiation, 

2p"=12p«-^^ 
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This  last  relation  is  the  best  for  our  purpose.    We  have 

'    J)w=  1/a*  +  3  «4u2  H h  (2  n  —  l)8^u^-^  +  ..., 

p'u=  -  2/u^  +  2-3  «4U  H h  (2  n  -  l)(2n  -  2)«^tt«*-»  + ..., 

j)"'u=  -  24/t4«  +  2.3.4.5 «ew  +  •••  +  (2n  -  4)  (2n  -  3)(2n  -  2) 

(2n  — l)«2»w**-*H . 

Hence^  substituting  in  )[)'''=  12  }>)[)'  and  equating  coefficients, 

(2  n  -  4)  (2  n  -  3)  (2  n  -  2)  (2  n  - 1) «,, 

=  12{  -  2(2n  - 1)«^  -h  2 . 3(2  n  -  5)8,8^_^  +  ... 

+  {2n  -  2)  (2 n  - 1)«^  +  3(2  n  -  6)  (2 n  -  5)s4«2»-4  +  -J 

=  12(2  n  -  4)  { (2  n  -  l)sa.  +  3(2  n  -  5)m2«-4  +  —  }• 

Therefore 

(n-3)(2n-l)(2n  +  l)s^  =  3{3(2n-5)«4«*.-4 

+  ...  4-  (2  n  —  5) •3s8„_4«4}. 

[The  right-hand  expression  is  written  in  this  form  to  avoid  separate 
statements  for  n  odd  and  n  even.] 

From  this  formula  it  is  at  once  evident  that  all  the  expressions 
9g9  ^109  '**  ^1^6  rational  functions  of  8^  8^,  and  therefore,  by  (6),  of  g^ 
and  g^. 

Homogeneity.  If  by  the  notations  p{u\ioiy  o,)  and  J)(u;  g^^  gs) 
we  call  attention  to  the  periods  and  invariants,  then  from  (1)  and 

(6) 

J)(u|o)„  a»,)=l)(tt;  g^  gr8)=-J)(-p,  ^)  =  -J)(-;  ^V»  mVsJ. 

For,  from  its  definition,  J)(w|a)i,  coj)  is  a  homogeneous  function  of 
degree  —  2  in  w,  0)1,  c«>,  (§  195).  Also,  by  equation  (6),  g2  and  g^  are 
homogeneous  in  oij,  cdj,  and  of  degrees  —  4,  —  6.     Hence  the  equation 

shows  that  p"  is  homogeneous  and  of  degree  —  6  in  w,  coi,  coj,  so  that 
p'  is  homogeneous  and  of  degree  —  3  in  w,  coi,  (o^.  This  was  to  be 
expected  from  equation  (2),  §  195. 

If  in  the  expression  of  5,^  by  means  of  g^  g^,  a  term  grj^gr/  enter, 
we  have 
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SO  that  2  a  +  3  )3  =  n.  This  shows  at  once  what  terms  can  enter. 
In  particular,  when  n  is  even,  /S  must  be  even ;  and  when  n  is  a  mul- 
tiple of  3,  so  also  is  a.    The  series  for  pu  begins 

pu  =  l/u»  +  ^2uV22 . 5  +  ^3^72*  •  7  +  9^2^/2*  .3.5* 

4- 3^29^3^72*.  5. 7. 11  4- (10). 

The  vanishing  of  an  invariant.    There  are  special  values  of  Ws/wi  for  which 
one  of  the  iuvariants  vanishes. 

When  the  parallelogram  of  periods  is  a  square,  u^  =  ita^.    Hence,  if  to  be  a 

period,  iw,  —  w?,  —  iw  are  also  periods.    When  n  is  odd, 1 is  zero, 

md  all  the  series  «i«+8  vanish.  In  particular  s.,  and  therefore  ^3,  is  zero.  The 
relation  of  homogeneity  gives,  on  putting  /x  =  i. 


Kw;  fl'2»0)  =  -p(^;  flr„oy 


or  p(u)  =  — p(iu). 

Next  let  0^  =  v«i,  where  v  is  an  imaginary  cube  root  of  unity.    The  periods 
can  be  arranged  in  triads  w,  vw,  vHo.    The  sum 


vanishes,  if  n  be  uot  a  multiple  of  3.  Thus  80m  12  is  zero.  In  particular  s^,  and 
therefore  ^2>  is  zero.    The  relation  of  homogeneity  gives,  putting  /x  =  v, 

or  p(i;M)=i;p(u). 

This  is  the  simplest  case  of  complex  multiplication  of  the  argument.  ' 

§  202.    The  addition  theorem. 
Suppose  that  the  relation 

p^u  =  ap2i-\-b (11) 

holds  when  a  and  b  are  constants.  We  derive,  from  the  differential 
equation  (7),  the  relation 

^f -92^-93  =  (dp -\- by, 

which  gives  three  values  for  pu.  Each  of  these  will  give  two  values 
of  u  in  the  parallelogram  of  periods,  but  of  the  six  values  so 
obtained  only  three  satisfy  (11).  AVe  shall  find  the  sum  of  these 
three  values,  by  using  a  theorem  which  is  a  very  special  case  of 
AbePs  Theorem. 
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i^t  f{p)  ^^P^-Qip-gti-  (ap  +  by = 0, 

and  let  the  roots  of  this  equation  be  J)„  j)j,  p^j  ^^^  corresponding 
values  of  u  being  w^,  Wj,  Wg,  When  a,  6  undergo  variations,  the 
quantities  Ui,  Wj,  u^  and  the  roots  )pi,  p^t  ps  ^-Iso  vary.  Let  da,  db, 
dp^  du^(r=  1,  2,  3)  be  the  corresponding  variations.     Then 

f\pr)dpr  -  2{ap,  +  b)  {p4ci  +  db)  =  0, 


or 

ap 

Now,  generally,  if  f(p)  be  a  polynomial  of  degree  n,  with  zeros 
pi3  l>»  '••>  <>io  an<l  if  ^(l^)  t>e  another  polynomial  of  degree  w, 

Multiplying  by  p  and  then  making  p  infinite,  we  have 


so  that  s4^)=0, 

when  m  4- 1<  n.     In  the  case  under  consideration  n  =  3,  and 

f'(Pr)         '        /'(»).)  ' 

therefore  S  -^?r_^  =  0, 

or  ^ti^  =  0, 

or  Swr  =  a  constant. 

Suppose  that  initially  a  =  6  =  0,  and  therefore  that 

J)l  =  6j,        p2  =  ^        ^^3  =  ^3'    , 

We  can  take  for  the  corresponding  values  of  u 

Ui  =  (1)1,     ttj  =  (Oj,     W3  =  cDi  -f-  <•>» 

or  any  values  congruent  to  these.     Therefore  the  constant  reduces 
to  a  period,  and 

Wi  +  tta  + 1*8  =  0. 
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Eliminating  a,  b  between  the  relations 

J)/  =  apr  +  b,     (r  =  1,  2,  3) 


we  get 


=  0 


Again, 


we  get 


1    Pi    W 

1       p2       p2 

(p2  —  Ps)/(p2  — 1>8)  =  a ;  and  since 

*)i  +  ))2  +  »)3  =  « V4, 

t>l  +  p2  4-  >)8  =  W  -  Psy/Hp2  -  PsYy 


(12). 


or,  writing   U2  =  u,  u^  =  v,  «i  =  —  (m  -j-  v),  and  noticing  that  pu  is 
an  even  function, 


,     .     .      1  /to'u  —  p'v\^ 


(13). 


The  relation  (13)  is  known  as  the  addition  theorem  of  ptL 
Changing  the  sign  of  v,  we  have 


^(«-t,)  =  -(^S^--L-j-,,«-p„ 

The  addition  of  this  to  the  previous  equation  gives 

p(u  -{-v)^  p{u  -  tO  =  ^  (pl7^^2  ■"  ^^^"^  "^  ^"^^^ 
but  p'^u  +  p''v=  4 (p^u  +  v^O  -  g,{pu  +  pv)  -  2  (7,3, 

1  X.N./  V      2(tow -f  by)(^wtov  — 1/7«)  — 7. 

hence      to (m  +  v)  +  to(t*  —  v)  =    ^^    ^^/^.r- ♦i-^ — ^« 

Again,  the  subtraction  of  (14)  from  (13)  gives 


(14). 


(15> 


p{u  4-  v)  —  p{u  —  v)  =  —  - 


p'up^o 


{pu  -  pv) 


•  • 


(16). 


The  equations  (15)  and  (16)  give 


Notation  of  penods.  To  give  sj^mmetry  to  our  formulae  we  shall 
usually  denote  by  2  o)i,  2  (o^,  2  wg  three  periods  whose  sum  is  zero, 
and  which  are  such  that  one  of  the  three  pairs  is  a  primitive  pair. 


ELLIPTIC   FUNCTIONS.  301 

It  follows  at  once  that  all  three  pairs  are  primitive  pairs.  We  shall 

use  \f  fi,  V  to  denote  the  numbers  1,  2,  3  in  any  order.  We  have 
always 


0> 


A 


+  a>„  +  01,  =  0.* 


§  203.   In  (13)  put         V  =  toj,. 
Then  |)v  =  «a>  P^'^  =  ^t 

and  p^u  +  .,)  =  l(^J-pu-e,; 

or,  since  p^ht  =  4{pu  —  e^)  (pu  —  ej)  (pv^  —  ^)> 

pu  —  e,^  ^        pu  —  e,^ 

Therefore 

Jj)(M  +  a>;,)-eJ{j)u-eJ  =  (e^-eJ(c,-0      •     •     •     •     (18). 
Again,  in  (13),  let        v  =  u. 

Then  j,2«  +  2bu  =  limVS^^^^^Y. 

4\v^   pu  —  pvj 

^l/^^V. 
4\p^uJ  ' 

therefore        t)2u  =  (3^)'-y«/4)'~2t>(4»3-y,y-y3) 

Now  if  we  regard  4p^  —  g^p  —  Qs  as  a  quartic  in  p  whose  leading 
coefficient  is  zero,  so  that  one  zero  is  at  infinity  and  the  others  at 
«i»  ^  ^  the  invariants  of  this  quartic  are  g2,  Qs  (§  42).  Also  the 
Hessian  is  (§  41) 

hence  H^''p2u'p'^u (19). 


*  When  it  Is  deflnble  to  specify  a  primitive  pair,  we  shall  select  Swi,  Swa,  in  conformity 
with  oar  previoas  noutlon.  As  Welerstrass  selects  2tai,  2ws,  the  formulie  will  occasionally 
diverge  from  those  in  the  Formeln  und  LelirsStxe. 
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It  is  now  proper  to  see  how  the  Jacobian  J  is  expressed  in  terms 
of  J).  Writing,  for  an  instant,  the  quartic  as  a  homogeneous  func- 
tion of  two  variables  j),  g,  we  have 


j=\ 


V,    u. 


or,  since         i>  17,  4-  g  17,  =  4  f/  and  pH^  +  qH,  =  45", 


Hp    H 


In  our  case  U  =  Jj'^w,  ^,  =  f-  (4j)«- g^j))  - gz)  =  2p", 


H=  -  J)2mJ)'«u,  H,  =  ^=  -  2  J)'2wj)'u  -  2p2m»>"m; 

dp 


hence  ,7= 


=j)'«tt.p'2i4     (20). 


The  well-known  relation  (Salmon,  Higher  Algebra,  4th  ed.,  §  204) 

which  connects  the  invariants  and  covariants  of  the  quartic,  follows 
at  once  from  the  identity 

The  zeros  of  the  Jacobian. 

Formula  (20)  shows  that  the  Jacobian  vanishes  when  2u  is  half 
a  primitive  period  ;  i.e.  when  u  =  <ui/2,  3<o,/2,  wi/2  +  o>2,  3a>,/2  +  o>2, 
o>2/2, 3  W2/2,  0)2/2  4-  wi,  3  0)2/2  -f  0)1,  ( 0)1  -f  0)2)  /2, 3  ( 0)1  -f  0)2)  /2,  (3  wi  -f  0)2)  /2, 
(o), -f  3o)2)/2.  The  corresponding  six  values  of  p  are  obtained 
at  once  from  (18),  and  are  all  included  in  the  single  formula 
ej^  ±  V(e^  —  e^^)  (e^  —  e^^),  which  agrees  with  §  39.  We  may  add  that 
the  comparison  of  (18)  with  equations  (iii.)  of  §  38  shows  that  to 
the  points  w,  u  -\-  o);^,  where  X  =  1,  2,  3,  corresponds  a  quartic  of  the 
form  mU'\-  H  in  the  })-plane,  and  that  the  comparison  of  (19)  with 
§  41  shows  that  the  centroid  of  the  quartic  is  j)  2  u. 

§  204.    The  function  ^u. 

The  integration  of  the  general  term  in  (1)  gives 

—  l/(u  —  w)  —  u/vf. 


(21). 
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The  series  composed  of  these  terms  becomes  unconditionally 
convergent  for  every  value  of  u(^w)j  upon  the  addition  of  the 
constant  —  1/w  to  the  general  term.     For 

1/(m  —  w?)  =  —  {1/w  4-  u/w^  4-  wYto*  +  •..), 
so  that 

S'|l/(w  -  w)  4-  1/w  -f  u/u}^\ 

is  unconditionally  convergent. 

Adding  the  term  1/u  in  order  to  make  the  origin  an  infinity,  we 
have  an  odd  function  {(u)  or  {(m  |  wi,  w^) :  — 

C{u)  =  1/u  4-  S'(l/(tt  -  w)  4-  1/w  4-  M/to*)  1 

=  1/u  4-  P(l/ti*  -  pu)du, 
and  df  (^)  /^M  =  —  pu. 

By   I    (1/u*—  j)M)da  is  to  be  understood 

J"*-  I  -^^u«  4-  -S^u*  4-  -i^^ — u«  4- ...  1  du, 
0        12^.5     ^2^.7     ^2^.3.5*     ^       J      ' 

i.e.  -.j_^!f!4._^?f!  +  _2^1_^+...|, 

122.5  3      2^7  5      2^.3.5*7  r 

a  series  with  a  finite  circle  of  convergence ;  within  that  circle 

^^^       '        2^.5    3      2^7  5 

The  first  of  the  formulae  included  in  (21)  defines  {(u)  for  the 
whole  t^plane  as  a  one- valued  function  of  u^ which  is  oo*  at  the  points 
%j^  and  nowhere  else.  The  second  of  the  formulae  gives  an  element 
of  {(?0  —  1/m;  the  extension  to  external  points  u  can  be  effected  by 
the  addition  theorem  for  {(u). 

From  the  equation  j)(u  4-  2(0;^)  =  jju,  we  deduce 
A{{(u4-2a>J-{^tS=0, 

and,  therefore,  {(u  4-  2  (O;^)  —  (u  =  a  constant. 

Write  u^'-vi^*^  therefore  the  constant  =: 2 {co;^.  If  {w;^  be 
denoted  by  17;^ 

{(«  +  2o,)  =  f«  +  2,„^ ^^^^ 
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Equation  (16),^when  integrated  with  respect  to  u,  gives 

i(u  H-  v)  —  {(t«  —  v)  =  —p^v/^pu  —  pv)  +  c. 

To  determine  the  constant,  put  u  =  0,  ^u  =  qo.  Then  the  left- 
hand  side  becomes 

{v  — {(  — v)  or  2(;v. 
Hence 

(;(M4-v)-(;(w-'y)-2iv  =  -pV(j)u-pv)  .  (23). 

The  interchange  of  u  and  v  gives 

{(m  4-  v)  -  i(v  -  tt)  -  2iM  =  -  J)V(>^^  -  P^)- 
Hence^  by  addition,  we  arrive  at  the  addition  theorem 

i(tt  4-  v)  -  {u  -  {v  =(p'u  -  p'v)/2(j)M  -  pv). 

Example.  Writing  tii  -j-  Mj  -j-  Ug  =  0,  we  may  put  the  addition 
theorem  in  the  form 

'  §  205.     TAe  expression  of  an  elliptic  function  /(w),  o/  order  m,  m 
^erms  o/  f Ae  f (motion  {. 

Let  2o>i,  2a>2  be  tlie  periods  of  /(u).  Let  c^  be  a  pole  of  order 
m^ ;  in  the  neighbourhood  of  c^ 

also  (§  196)  2ai<«>  =  0. 

Now  {m  has  only  one  pole  in  the  parallelogram,  namely  u  =  0; 
and  since  (w=  1/u  4- P(m),  the  residue  at  this  pole  is  1.  Hence 
{(m  —  c^),  {'(m  —  c^),  •••,  {^"""^H^*  —  <^k)  ^^6  infinite  at  c^,  like 

The  function 

+  ...  +  (- l)-..-ia,^(.)^^-«-i)(n-cJ/(m.- 1)1] 

has  therefore  no  pole  at  c^,  but  it  is  not  an  elliptic  function,  since 
i(w  —  c^)   is  not  elliptic.     But  if  we  remove  in  this  way  all  the 
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irreducible  poles  of /(u)  (i.e.  all  the  poles  within  the  parallelogram 
of  periods),  we  arrive  at  the  expression 

f{u)  -  2a/«>i(u  -  cj  +  Sa2<«>(;'(w  -  cj  -  -., 

K  K 

which  is  an  elliptic  function;    for  f'(M  — c^),  {"(w  — cj,  •••,   are 
elliptic  functions,  and  2a/*^(;(u  —  c^)   is  also  an  elliptic  function, 

where  \  =  1,  2. 

Further,  it  has  no  infinities  within  the  parallelogram  of  periods ; 
hence  it  is  a  constant.     Therefore 

/(«)  =  00  +  2a/«>(;(M  -  cj  -  Sas<«>{'(M  -  cj  +  - 

+  S(-l)-'c-'a^^<''>£^"''«-*>(tt-0/(m^-l)!    •     •     •     (24). 

Instead  of  {',  (",  •••,  we  can  of  course  write  —  j),  —  p',  ••••  This 
theorem  is  assigned  by  Briot  and  Bouquet  to  Hermite.  [Fonctions 
EUiptiques,  p.  257 ;  Halphen,  t.  i.,  p.  461.] 

§  206.     The  function  <tu. 

The  general  term  in  (21)  gives,  on  integration, 

log  (1  —  u/w)  +  u/w  4-  u^/2w\ 

The  series  just  written  down  is  convergent  if  |  w  |  <  |  w  |.  Now 
however  large  be  the  finite  quantity  u,  it  only  needs  the  exclusion 
of  B,  finite  number  of  values  of  w,  to  secure  that,  for  every  remaining 
value  of  w,  the  condition  of  convergence  is  satisfied.  Hence  the 
complete  series  2'{  log  (1  —  u/w)  +  u/w  -f  u^/2  iv^\  is  convergent. 
By  the  use  of  exponentials,  and  by  the  introduction  of  w,  we  get  the 
function  o'(w):  — 

ITU  =  wn'(l-w/M;)  €«/«'+«*/*•* (25), 

where  w  =  2 wiiwi -f  2 m2<i)2     (m,,  WjssO,  ±1,  ±2,  •••). 

The  function  <r{u\wi,  0)2),  or  shortly  <m,  is  connected  with  the 
functions  {(u  |  o)i,  (1)2),  p{u\(t}iy<02),  by  the  relations 


—  log  ITU  =  o-'tt/tm  =  itt 
du 


(26). 
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The  function  oit  can  be  defined  ab  initio  by  means  of  formula 
(26),  which  affords  an  example  of  the  theorem  of  §  151.  The 
unconditional  convergence  of  the  product  on  the  right-hand  side  of 
(25)  follows  from  the  theorem  referred  to. 

The  factor  exp  (u/w '\-u^/2tf^)  removes  from  the  series  for 
log  (1  — w/«r)  tlie  coellicients  21/m?  and  Sl/w*,  which  are  not 
unconditionally  convergent. 

The  function  o-m,  defined  in  this  way,  is  the  one  from  which 
Weierstrass  evolves  the  theory  of  elliptic  functions.  It  is  the 
simplest  transcendental  integral  function  with  simple  zeros  situated 
at  all  points  of  the  network.  The  most  general  function  of  the 
same  nature,  with  the  same  zeros,  is  of  the  form  c^*"^  •  <rti.  See 
§  151.  The  reader  will  at  once  notice  the  resemblance  of  formula 
(25)  to 

sin  w  =  ?tn'(l  —  u/K7r)e''/'*', 


—» 


which  was  proved  in  §  152. 

In  obtaining  the  function  <ru  by  successive  integrations  of  the 
function  pu,  we  have  followed  Halphen.  From  the  point  of  view 
of  the  elliptic  integral,  it  seems  that  the  function  pu  is  the  one  which 
presents  itself  most  naturally. 

§  207.   From  the  relation 

i{n-\-2u.,)-Cu  =  2v,, 
we  deduce 

log(r(w  +  2a)J/o'M  =  2r)^u^C, 
(r(w-f-2<i>;,)=e-V+^.(ru. 
To  find  e^,  write  w  =  —  w;^ ; 
therefore  e-=^A«A+^  =  —  1, 

and  <r(M  +  2<Dj  =  -e^A^*'-^"AW (27). 

Take  a  triad  of  periods  2io^,  2o>  ,  2a)^,  such  that 


a> 


+  (1)^  +  0)^  =  0. 


A  ^  "'/* 


By  a  repeated  use  of  (27)  we  get 
<r  (u  +  2  o);,  +  2  a>^  +  2  o>,,)  ==  -  e2''A^"+«A-^*-^+*-.)-^%(«+-M+«-v>+»»rC+-v) .  aii. 
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Hence  ^^  +  ^^  +  ^^  =  0 

(a  relation  which  can  also  be  deduced  from  §  204) ; 


and  i7a«u-'7m^a= 


=  (2r -l)7riy2    .     .     (28), 


when  r  is  an  integer  as  yet  undetermined  (see  p.  320). 
Again,  from  (27), 

=  (  —  l)'»ie^i'Ji("+'"iMi)(ru. 
Therefore,  if         S>=  Wiwi  -f  m^(02f  and  rj  =  rriirji  -f  m^i/j, 

<r(M  +  2a))  =  (—  l)-ie^'»i<«+2«^t+"*i"i)(r(w  -\-2m^2) 

=  (-.l)"«i-,+-i+",e8^(«+»)oni      ....     (29). 
From  (23),  by  integi^ation  with  regard  to  v, 

log  (r{u  4-  v)  +  log  (r{u  —  v)  —  2  log  crv  =  log  (pu  —  )p«)  +  const, 

so  that 

cr(tt  +  v)(t{u  —  v)/<r*'U=  c(j)V—  pu), 

where  c  is  independent  of  v. 

Let  V  tend  to  zero ;  the  principal  value  of  crv  is  v  (formula  25), 

and  that  of  pv  is  --  (formula  1). 

vr 

Hence           €^{u)/xr  =  c/y*,  c  =  o'w, 
and  })v  —  ^u  = -A__i_jLV L (30), 

a  formula  of  cardinal  importance  in  Elliptic  Functions. 
As  a  special  case  we  have,  when  v  =  m, 

<r2ti/cr*u  =  -})'i* (31). 

Integral  series  for  au. 
From  the  formula 


'         2».6  3      2».7  6 


combined  with  ^v  =  ~  log  o-w,  it  can  easily  be  shown  that  au  =  uPq(^u^). 

du 


808  ELLIPTIC   FUNCTIONS. 

The  actual  values  of  the  coefficients  are  best  determined  by  the  differential 
equation 

[Other  forms  of  this  differential  equation  are  given  in  a  paper  by  Forsyth, 
Quar.  Jour.  t.  xxii.,  p.  1,  Halphen,  t.  i.,  p.  299 ;  the  formula  is  given  in  Schwarz^s 
Formeln  und  Lehrsfttze,  p.  6.] 

The  series  for  <ru  ia 

This  series  is  convergent  throughout  the  finite  part  of  the  plane. 

For  ^  1*  =  —  <r*ttp'tf  =  ff^u  —  log  cu 

dtfi 

Assume  that  the  series  for  <ru  converges  throughout  a  circle  (3),  centre  0 

and  radius  9.     Since  o-u  is,  by  the  above  formula,  an  integral  fanction  of  ff- 

u  ^ 

and  its  derivatives,  and  since  a  ^  and  its  derivatives  can  be  expressed  ss  integral 

series  throughout  the  domain  given  by  ^  <  5,  it  follows  that  au  can  be  ex- 

pressed  as  an  integral  series  within  a  circle  of  radius  28.  By  continued 
repetitions  of  this  process  it  can  be  shown  that  the  radius  of  convergence  is 
infinitely  great. 


§  208.     The  functions  a f^n. 
In  cr(M  4-  2  0);^)  =  —  e2»'Af"+«A>(rM, 

write  u  for  w  -f  w;^ ;  the  resulting  formula  is 

whence  e~''AV(M -f  o>;^)  =  6'»aV((D;^  — w). 

Dividing  by  o-w;^,  we  arrive  at  an  even  function  a-f^u,  allied  to  <m. 
which  is  defined  by 


_  e"''AV(w  4-  wa)      e''AV((D;^  —  u) 
/u  — E—  ^_^^^__^^___    •     •     , 


(TW;^  crto^ 


(33). 


The  zeros  of  a^u  are  of  the  first  order,  and  are  situated  at  all  the 
points  congruent  to  toj^.     The  value  of  o-;^(0)  is  1,  whereas  o-'(0)sal. 
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From  (29)  it  follows  that 

<r(u  -f  wj^  4-  2  w)  =  (—  l)-i"«+"i+"Hr(M  4-  a);^)e«^<«+-A+«) ; 
this  equation  when  expressed  in  terms  of  <rj^  is 

o-;^(m  +  2 o))  =  (—  l)"'i«f+"4+"V;^?< .  e2^c+»)+2(ii«A-«nA)  .    (34). 

Since      ^<oj^  —  «i7a  =  wii(i7ia»x  —  '7a<»'i)  +  '»^i(v^\  —  i7a<^)> 

the   factor    e»<W-«'»A>   is,  from  (28),  (—1)"^  when  A=l,  (— l)"*! 
when  X  =  2,  and  (—  l)'"i"'""'s  when  \  =  3. 

In  (30),  write    v=  wj^. 

ThAn  ^»         P     -         q-(«-f  <'>a)0-(^--<^a)  _   /'0•AW^  /OKX 

Then     ))u-e,- -,^- =  (^— J     .     .     .     (35). 

Writing  -^  =  i;^  we  have  from  (35)  the  differential  equations 
(df;ydu)«  =  (i,«  +  e,~eJ(i,«  +  6,-e,)    •     •     •     (3C).* 


Also  from  (35),  u^—(t^z=^  («,.— e^)<^> 
and  (e^_e,)cr/4-  (e,-ejcr^2+  (^x-e^)^. 

Multiplying  together  the  three  equations  of  the  set  (35),  we  have 

In  taking  the  square  root,  the  sign  is  determined  by  supposing 
u  small.  The  principal  values  of  p'a,  ot*,  o-j^ti,  being  —  "^Jv^^  w,  1, 
the  value  of  jj'tt  must  be 

which,  on  comparison  with  (31),  gives 

cr(2u)  =  2<rU(riiAcr2U(r8U (38). 

§  209.  The  property  of  the  cr-f  unction  that  it  has  one  irreducible 
zero  and  no  infinity,  combined  with  its  one-valuedness,  makes  it  a 
suitable  element  for  the  construction  of  the  general  elliptic  function. 
For  instance, 

*  These  equations  form  a  means  of  passage  from  Weierstrass's  function  pu  to  Jacobi's 
functions  tmUt  cnu^  dnu.    We  And 


when  ««-  («^  -  «A)/(«y  -  <a)  I 

so  ibat  if  tf^t  e^f  €^  be  real  and  e^  He  between  e^^  and  f^,  k*<\.      Tbe   reader  is  referred  to 
Weieratrass-Bcbwari,  p.  30. 
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/(«)  =  An  '^^ "  J^  '  exp  2(^i^  +  ii^)u 


(39), 


where 


2  (c^'  —  c^)  =  2(fii(i)i  +  f^cos);  and  fti,  /aj  are  integers, 


IC=1 


is  the  most  general  form  for  an  elliptic  function  of  the  wth  order, 
with  zeros  c^  and  poles  c^. 

For  from  formula  (27),  when  tt  becomes  w -f  2  0);^  cr  (u — c^') /cr(tt — c.) 
acquires  the  factor  exp  2i;;^(c^  —  c^')  ;  therefore /(u)  acquires  the 

factor  exp  [2  rj^^  (c^  -  c^)  -f  4  (^ii/i  +  /aji;,)  w;,] 

or  exp  [4  ^i  (t^iCOj^  —  ly^^wi)  -f-  4  /A2  (t^jW;^  —  rij^io^  ] 

or  1,  by  formula  (28). 

We  can  now  generalize  formula  (30)  as  follows :  — 
Let  A^  denote  the  determinant  of  n  rows 

1,     )pu^     Ip'nj--- )p<"--^M2 


1,     ^)?tn,     >)'w„---}) 


(n-2) 


u. 


where  «i,  Wj,  •••,  u^  lie  within  the  parallelogram  of  periods  A.  This 
expression,  regarded  as  a  function  of  ^^l,  is  doubly  periodic,  and 
infinite  at  w  =  0  in  the  same  way  as  j}^"  ^^Wj;  that  is,  in  the  same  way 
as  (  — )"(?i  —  l)!/wi".  There  are  no  other  poles  within  A,  and  there- 
fore A^  is  an  elliptic  function  of  t^,,  of  the  order  n.  Therefore  it 
has  n  zeros  whose  sum  =  the  sum  of  the  poles,  =  0.  The  determi- 
nant vanishes  when  u^  =  w^ ;  and  therefore  the  zeros  are  u^u^  ••'>  ti^ 
and  —  (Uj  4-  Ug  4-  ••*  4-  w„).     Accordingly  we  can  write 

cr(Wi  —  WsM^i  —  W^)  •••  o-(mi  -  u„)cr(Ui4-«2  H h  W,) 

where  k  is  independent  of  u^.  Applying  the  same  reasoning  to  the 
other  arguments,  we  can  write 

^-/^-  = n^«: — ' 


where  t,  k  =  1,  2,  •••,  n,  t<K,  and  A'„  is  independent  of  all  the  argu- 
ments. 
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To  determine  k^  let  both  sides  of  this  equation  be  multiplied  by 
w/,  and  then  let  u^  =  0.  The  effect  on  the  right  side  is  to  change  n 
into  n  —  ly  while  the  left  side  becomes  (  — )"(n  —  1)!  A„_i/A:„,  where 
A„_i  is  the  determinant  obtained  by  changing  n  into  n  —  1.  We 
have  therefore 

(  -  )"(n  -  1) !  A,.,/K  =  A,_,Avi, 

or  A:,  =  (-)"(n-l)!Avi. 

Therefore     ^\  =  ( -  )"-^-^+-+'(/i  -  1) !  (n  -  2) !  •  •  •  2 !  A:^. 
From  formula  (30)  A:«  =  1 ;  therefore 

A.==(-)<»-^><--^>/«(it-l)!(H-2)!...2!^"^^"'^^^^         .     (40). 
Example,     Deduce  the  theorem  (12)  from  this  result. 

§  210.    The  addition  of  half-periods  to  the  arguments. 


Write,  in      Vpw— e^  =  ^,  u  =  w 


(ra 


>> 


we  get  Ve^  —  e^  =  cr^i^J^^^, 

But  cr^w^  =  e~''»'*'MO"  (  —  <o;^)  /o-w^ ; 


hence  Ve^  —  e^  =  —  e~''»'**^(ra);^/(ra)^(r<o^ (41). 


From  the  expressions  for  Ve^  —  ^a  ^^^  V^^  —  e^  we  derive,  by 
multiplication, 

There  is  no  ambiguity  of  signs,  because  all  functions  such  as 
€r^u/(ru  are  one-valued.  The  formulae  for  the  addition  of  a  half- 
period  are 


a'j^{u-\-  (Of^)  =  —  e'»A^""''"A>o'u/cro>;^  =  —  Ve^  —  e^^ •  -\/e^—e^' e''AV(i);^(ru, 
cr^(tt  -I-  0)^)  =  e-V^*'^*'»'V(?t  —  <Of^)/<rio^  =  —  e~V^"'*'*'»'^e~''AV<i);^(rAt4/cr<i)^, 

When  tt  is  replaced  by  —  u  in  these  formulae,  a-  changes  into  —  a- 
and  a-j^  is  unaffected.     Hence 

(rA(M  ± 01;,)  =  T  V (c^ -  e J  (e^-  e J  •  e^'JAVco^^tru,  ^  •     •     (42). 


.]■■ 


o-  (u  ± <i)J  =  V e^  —  e  * e^'iy''cro}^a-f,u 
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From  these,  by  division, 
these  formulae  are  equivalent  to  special  cases  of  (34),  namely, 


,      } («). 


We  see  from  these  equations  and  (27)  that  a-f^u/iru  and  <r^u/<r,u 
are  doubly  periodic  functions,  and  that  2to^  4ci)^,  4<o^  are  primitive 
periods.     These  facts  can  be  also  deduced  from  (35). 

Example.    Prove  that 
o-(uH-(t>^  — a)J  =  (e^  — eJe^V-VVw^o'co^cr^M/crwj^  .     •      .      (44). 

§  211.     Addition  theorems. 
Starting  from  the  algebraic  identity 

(j)Mj-})W3)  ()3W-j3Wi)  +  ()3M3-^Wl)  {^f'^-'^^i)  +(j>Ml-ptt«)(pt<  — J)ll5)=0, 

introduce  the  cr-functions  by  means  of  the  addition-theorem.  If  the 
common  denominator  be  suppressed,  there  remains  the  remarkable 
"  Equation  with  three  terms  "  :  — 

o-(w2  +  '^h)^{}h  —  W3)^(^^  4-  t/i)o-(u  —  Wi)         ^ 

+  0-(M3+  Wi)o-(m3— ?li)o-(u  +  t^2)o-(u—  Mo)  |         '        '        '         ^^)' 

4-  0-(Wl  +  ^*2)0'(Wl  —  W2)o-(?^  4-  W3)(r(w  —  W3)  =  0  J 

This  equation,  with  the  condition  o-'O  =  1 ,  is  in  itself  sufficient 
to  define  <nc.  This  remark  was  made  by  Weierstrass  (Sitzungs- 
berichte  der  Berl.  Akad.,  1882)  and  verified  by  Delisle  (Math. 
Ann.,  t.  XXX.).     See  also  Halphen,  t.  i.,  p.  188. 

We  proceed  to  some  important  transformations,  given  in  Weier- 
strass-Schwarz,  §  38.  Tlie  results  were  discovered  by  Jacobi,  as 
relations  between  theta-functions.  The  reader  is  referred  to  Enneper- 
Muller,  §  19. 

Write 

u  -f  7/i  =  a,  u  —  Ui  =  6,  t/3  -f-  W3  =  Cj    Wj  —  M3  =  dy 

u  -f-  u>  =  a\  V  —  i(.2  =  b\  W3  -f  III  =■  <"''   ^^3  —  Wi  =  d\ 

tt  -f  ?/3  =  a",  M  —  1/3  =  6",  Ml  +  Mi  =  c",  Ui  —  u^  =  d", 
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SO  that 


a'  = 


h' 
c' 
d' 

and 


A(a+6-c-(f),  b"=     J(a'+6'-c'-(f0,  6 
J(a-&+c-(f),  c"=     j(a'-6'+c'-d').  c 


(46). 


d"  =  J(a-6~c-cf), 
and  also 


6=J(a'+6'-c'+(f'), 


(47), 


=  2(u*  +  Wi«  +  u/  +  W80- 
The  equation  (45)  becomes 


<raab<rC(rd  -f  (ra'ab^aa'ard'  -\'(ra"<rb^'<rc"<rd'^  =  0 


•      •     • 


(48). 


For  a,  6  write  a  4-  w;^,  6  -f  w;^  (A  =  1,  2,  3) ;  after  the  removal  of 
the  factor  e^V*  •  a^<o^  there  remains 

<rj^(KrJ><rCad  +  <rjja^aj)'ac'ard'  -f  a;ja"<rj)"ac"<rd"  =  0. 

Write  in  (48),  a  -f  co^^,  ^  —  w^>  c  —  w^  for  a,  6,  c,  where  A,  fi,  v  are 
1,  2,  3  in  any  order.     After  the  removal  of  a  factor  there  remains 

cTjjOL  •  a-Jb  •  a^c  •  ad  -f  Cj^a'  •  a^b*  •  <r^c'  •  o-d'  +  o-^^a"  •  o-^6"  •  <r^c"  •  otZ"  =  0. 

Write  in  (48),  a  —  w^,  6  —  w^  c  -f  w^,  d  —  w^  for  a,  6,  c,  d 

After  the  removal  of  a  factor,  there  remains 

(r^aa^ba^ca-^d  —  a^a'a^b'a-^c'a-^d'  +  {e^  —  e^)a'^a"a'J)"a-c"<rd"  =  0. 

Write  in  (48),  a  -f-  w;^  +  2  o>^,  6  +  o>;^,  c  -f-  o>;^  d  — w;^  for  a,  6,  c,  d. 
After  removal  of  a  factor,  there  remains 

(6^  -  6,)<r;,atr;,6cr;,C(r;,d  +  (e,  -  e J o-^a'o-^ftV^c'cr^d' 


a  =0, 

6   =0, 

C    =tt-f-V, 

d   =u  — t?, 

a'  =w, 

6'  =  -  w, 

c'  =v, 

d'  =v, 

a"  =  V, 

6"=-v, 

cVt^, 

d"=-ti, 
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Lastly,  write  in  (48),  a-\'U>;^,  6  -f  wa?  c  +  w^*  ^  ~  **a  ^^^  ^  ^>  ^  ^ 
After  removal  of  the  factor  —  ^k'^a^tOi^  there  remains 

Collecting  these,  we  have  the  table 

a'a(Tb(rC(rd-{-<ra'(rb*(rc'<rd'-\'(ra"(rb"(rc"(rd"=0 (48), 

(r;^ao';^6(7Co-d+(r^a'(r;^6'crcW+(r;^a"(r;^6"o-c"crd"=0     .     .     .     •  (49), 

(r;^aT^6o-^C<rd4-cr;^a'(r^6'a^cW4-(r;^a"(r^6"(r^c"ad"=0       •      •      •  (50), 

a/KT^ba^Ca^d — (r^a'a-J)'<r^c'<r^d'  +  (e^ — e  J  a'^a"(rJ>'Wcrd" =0  (51 ) , 

(«M  -  «k)  <^x(^<^jfi<^xC<Tj<d  +  (e,  -  e  J  (r^a'o-^6'cr^c'(r^d' 

H-(«A-«J<^.«"^.&'VM"=0  •     •     •     (52), 

If  in  these  we  put 


so  that 


then  we  have 

(r(u+v)(r(u— v)  -{-(rj^hi(Th)  —  ar^^V(r^=0, 

(T^ (m  -f  v)  (r (  M  —  I')  -f  (T^ua-^na-^vav  —  o";^V(r^Vtr^?to'M=0, 

(^M-«.)^A("+^0<^A(w-V)  +  («.-eJ%^V*^+(«A-«M)^A<^A'  =  <>» 

o-aO«  +  v)^a("-^')  -^A^t^^V^-'H-  (^A-6^)  (e^-eJcTM  A'=0. 
Again,  if  we  put 

a"  =  0,        b"  =  0, 
so  that  a   =  M,       6   =  —  m, 

a'  =  Vy       b'  =  —  V, 
we  obtain  only  one  new  formula,  from  (51), 

(T^Uar^H  —  cr/yo-/M  +  {e^-e^)iT{u  -f  v)(r(?t  —  v)  =  0. 

If  we  put  a    =  0,        6   =  «  -j-  /;,        c   =  w  —  y,       d   =  0, 
so  that  a'  =  m,       V  =  y,  c'  =  —  v,  d'  =  w, 

a"  =  w,       6"  =  I',  c"  =  -  V,  d"  =  -  u, 

we  obtain  only  one  new  formula,  again  from  (51), 

%(w  +  v)(r^{u  —  v)  —  (r^Ua'^V(r^U(T^V  +  (e^  —  e^)ar^ua'^V(rU(rV  =  0. 


c"  =  ?^  -f  r. 

d"  =  U  -  V, 

c   =  y, 

d  =v, 

c'  =  M, 

d'  =  -  u, 
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We  have,  then,  the  special  table  : 

(T{u-\-v)a-{u  —  v)=^a^U(T^v  —  a^<r^u (64), 

(e^  — e^)a(w-f  v)(r(u  — v)  =  (r^*t^^*V— (r^*V(r/l4 (66), 

o-a(^  +  v)«^a(^  -  v)  =  o->tr;,^  -  {e^  -  e^)  (ej^  -  e^)ahia^  (56), 

(e.-e^)o-x(w+v)cr;,(u-i;)=  (e,-e;,)cr/ua/y+  (e^-'e^)<r,hi€r/v  (67), 

o"A(^  +  v)<r;^(u  — v)  =  (r/MT;^*y  — (g;,  — e^)(72M(r>  .     .     .  (58), 

(Tj,{u '\-v)<Tj,(u-'V)  =  (r/uj'^h —  {€;,  — e^)<T^^ua^v  .     .     .  (59), 

a-j^{u-\-v)(T(u  —  v)=:<r;^U(TUa^v<T^,v  —  a'^U(r^U(rj^v<TV      •     •  (60), 

cr(u  +  v)o-;^(u  —  v)  =  cr^uyUtT^Va-^V  -f  o-^Uo-^wo-j^VaV       •      •  (61), 

cr^  (u  +  v)rr^  (u  —  v)  =  <T^U(Tja(r^O(Tjv  —  (e^  —  e^)  (r^uorUa^VirV  (62) . 

Here  (59)  is  obtained  from  (58)  by  an  interchange  of  u  and  v,* 
and  (61)  is  obtained  from  (60)  by  writing  —  v  for  v, 

§  212.   Multiplication  of  the  arguments  ofpUy  a-u. 

It  is  evident,  a  priori,  that  pnu,  where  n  is  an  integer,  is  a  rational 
algebraic  function  of  pw.  For  since  pnu  is  an  elliptic  function  with 
the  same  periods  as  )pu,  it  is  rationally  expressible  in  terms  of  pu 
and  p'u.  And  it  cannot  contain  p'  to  odd  powers,  since  )pnu  is  an 
even  function.     Hence  pnu  is  rationally  expressible  in  pu  alone. 

It  is  easy  to  express  anu  in  terms  of  gu,  <t2u,  o-3w,  a- Ail  In 
the  equation  with  three  terms,  put  u  =  0,  Mi  =  w,  tu,  =zmuy  v^  =  mi, 
where  m  and  n  are  integers.     Then 

—  (r(m  -f  n)tto-(m  —  n)uahi  —  cr(7i  -f  l)u(r(n  —  l)wo^mu 

^^(m-f  l)wo'(m  —  l)Mo-^?m  =  0 (63). 

Let  m  =  H  + 1.     Then 

(r(2  n  + 1 )  U(r*u  =  (7(n  +  2)  Mcr^/m —  o-(n  —  l)uo^(n  + l)u      •     •     (64). 

Replace  m,  n  by  n  +  1,  7i  —  1.     Then 

a'2nu<T2ua^u=<mu\<r{n-{-2)n(T^{ii  —  l)u—<r{n-—2)u(7^(n-{-l)u\    (fio). 

These  equations  give  a-ou,  aTuy  '",  and  o-6«,  aSu,  •••,  in  terms 
of  a-u,  (r2w,  (r3u,  (r4M.     We  have  already  proved  that 

cr  2  ?<  =  2  o"(ricr2n'3. 

Write  V  =  w  in  (57),  and  use  e^  —  e^  =  (o-^^  —  fT^)/a^ ;  the  result- 
ing equation  is 
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Therefore  cr;^2tt  =  —  fr^^tr^  -f  o-^V;^^  +  cr^a^. 

In  (54),  write  2u,  w  for  m,  v.     Then 

therefore 

cr3 tt  =  (r(crj(r3  +  crao-i  +  fTi(r^  (  —  o-j^Tg  -f  agTi  -f  o-io-j)  (cTjfr,  —  <r^<ri  -|-  o-icr,) 

The  formula  for  (r4u  in  terms  of  o-,  o-i^  o-s,  erg  can  be  obtained 
from  <r4u  =:2<r2u(ri2'ii(r^2uir^2u. 

Example,    Prove  that,  if  tj^  =  trj^2u, 

<r3tt    =<r(T2T84-T3Ti-f  TiT,), 

To  express  pnu  in  terms  of  'pu,  we  have 

^*,.,      ^1/-     ^(^  +  l)u'<r(n-l)u 
^  ^  <rntt  •  (Tu 

If  we  write       ^^  =  crru/a^ti, 
then  v,^^,  «  ^u  =  -  "^^-^ (66). 

•An 

Again,  the  equation  (63)  becomes 

the  factor  o^("»'+»'+^)  dividing  out. 

Noting  that  i/'i  =  1,  we  infer,  as  on  the  preceding  page,  that 


^2n+l  =  ^n+'/pn    "  'A« -!'/'«+ A 


We  have  now  to  express  i/^g,  1/^3,  1/^4  in  terms  of  J). 

We  have  already  1/^2  =  —  ^'j  from  (31). 

Again,  J)  2  u  —  J3t6  =  —  i/'s/p'^ 

and  from  (19)       j)  2  u  =  -  ^/p'^ ; 
therefore  ^3  =  //-f  J)J)'^ 


}       •     •     •     (67). 


ELLIPTIC  FUNCTIONS.  817 

If  in  formula  (16)  we  replace  u  and  vhj  2u  and  u,  we  obtain 

The  left-hand  expression  is  ^a^^/^zj  ^^^  the  right-hand  one  is 
—  JpV^s^  by  formula  (20).    Hence 

^4  =  -  «/^p'. 

The  equations  determine  ^,»,  when  n  >  4,  in  terms  of  ^i,  ^j,  ^j,  ^4 
(Halphen,  t.  i.,  p.  100). 

§  213.     Expression  of  anas  a  singly  infinite  product. 

The  doubly  infinite  product  in  (25)  is  absolutely  convergent,  and 
the  factors  may  be  taken  in  any  order.  The  factors  for  which 
7112  =  0  give 

un'(l  —  w/2miO)i)  exp  (w/2mia)i  +  wys  m^w^),  mi  =  ±1,  ±2,  •••. 
Now  11'  (1  —  x//i)  exp  {x/fi)  =  (sin  irx)/irx ; 

therefore  tin'(l  —  tt/2mia)i)  exp  (u/2mictfi)  =  — ^  sin  ^ ; 

also  n'6*'/**i  V  =  e«V4«j».(|i/«.»)  _.  eir»«»/M»,«^ 

Hence  the  selected  factors  give 

2(ai/ir«sinirw/2(i)j'exp(7r'uy24a)i*)      ....      (A). 

Take  next  all  the  factors  for  which  974  has  a  given  value  other 
than  zero.    These  give 

exp  i   2    uy4(mia)i  +  m^^  • 


B— 00 


IT  [{1  —  u/2(mitoi  -f  wijCDj) }  exp  u/2{mio>i -\- m^']    •     (B). 

Now  i    l/(/i-f  aj)'  =  7r*CSC'iriC, 

SO  that  S  l/(mio>i  -f  mjo),)'  =  — r  Q^afirm^ta^/iOi. 


Thus  (B)  begins  with  the  factor 

exp  { TT^uyS  cDi'  •  CSC*  irm^ioi  \ . 

We  can  bring  the  remaining  factors  of  (B)  into  the  domain  of 
the  sine-formula,  by  writing 

1  -  u/2  (mjcoi  +  m^)  =  l+(2rw2c^-u)/2mxOi^ 

1  H-  Wl;ja>j/7>ljCDi 
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and  by  introducing,  for  each  factor  of  the  form  (1  -|-  aj/wi),  the 
exponential  exp  {—x/mi).    Thus  we  write 

{ 1  —  w/2(mja>i  -f  wi2<02) }  exp  {w/2(wi,a)i  +  ^^(^2)  I 

_  }1  +  {2m^-u) /2m,t^ |  exp  { -  (27n^-u)/2miio,\  ^^J^+,„^'^ 
\  1  -f-  m^n^/miio^  \  •  exp  j  —  m^/mifni  \ 

This  being  done  for  all  values  of  mi,  except  0,  we  have  for  the 
factor  series  in  (B) 

(l-u/2m^)  .exp(M/2m^)  ,^'^rini'^^^._^^^,    -^m^/^ 

TT  (2  m20>3  —  u)  /2  (Oi      sin  vm^iai/f^ 

.expf^i'-l ^ ^}1.     .     .     (C). 

|_2  -«  (  Wicoi  +  in^(t}2     niiioi )  J 

But  2'  (— i  )  =  IT  cot  Traj  -  l/a? ; 

-»\JJL'\-X         flj 

therefore  2'( )=  —  \ir  cot  ir7n^u)i/u>i  —  ioi/m^* 

The  expression  (C)  is 

sin  7r(2m2(i)2  —  u)/2(Oi ^         (  iru^ ^ cot ^^^ ]• . 

sin  Tr1)l^u^/ii>i  (  2  <i)j  coj      } 

By  compounding  (A)  and  (B)  we  get 


2  Wi      .     irW 

<nt  =  — -  •  sm  - — 


IT  ^<0i 

Xll'l  — 


exp  r^f  ?:  4- 1  i'  esc2  !!2?^'\"] 

|_4a}f\G      2-«  <**!    /J 


g^sin7^(2r/?2a)2-^)/2o>^  f  iru  ^^^  Trm^  |  "l. 

-x[_        sin  77^11.2^.2/^1  ( 2<i)j  oil     j  J 

or  pairing  off  opposite  values  of  77u,  and  using  the  elementary 

formula 

sin  {x  4-  y)  sin  (a  —  ?/)  =  sin^x  —  sin*y, 

2  TTti 


<rW= i'SlUr — •€     ^    IT 


2  COj  m,=l 


snr 
1-- 


2o>i 


sin«![!!^ 


0), 


(68), 


where  171  =  — —  ( --j- 2  csc^TrmgWa/wi ) (69). 

The  constant  r)i  is  the  same  as  that  introduced  in  §  204. 
For  the  relation 
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which  is  immediately  deducible  from   (68),  gives  by  logarithmic 
differentiation 

In  the  formula 

derived  from  (68)  by  logarithmic  differentiation,  write  u  =  cd,. 
Hence 


Vt= — ^ 
o>i 


tr       .  Tft»2  .    w    •r    ^    (2mo-fl)cDo        ,    (2mo  — l)a)2~l 

^^QOt-T^^—-   2      COtTT-^^ o  ^^-COtTT-^ — l ^^  \ 


J  !•        T       .       (2wiQ  +  l)a)2  TT  . 

and      (oiiyj  —  cDjiyi  =  lim  -rcot  ir- — ^ —  =  ±  o ' ; 

«4=+«  -^  Z  Oil  L 


1/10)2  — 1/20)1  =  - 1,  when  the  imaginary  part  of  —  is  -f 

Z  0)1 


IT  .    ., ^^_    . . ^   ^n  *'*2 

0)1 


=  —  jT  t,  when  the  imaginary  part  of  —  is  — 

Z  0)1 


\  (70). 


The  former  assumption  will  be  made  (see  §  194). 
This  formula  is  the  Weierstrassian  analogue  to  Legendre's  rela- 
tion EW  -f  E'K-  KK  =  ^  (Cayley's  Elliptic  Functions,  p.  49). 

The   formula  (68)  can  be   written  in  a  form  which  is  better 
adapted  for  applications.     Let  0)2/0)1  =  o),  m2  =  m.     Then 

9  ^,        ««   00 1         sin*.^  ] 

L  0)1    .      irU    _  _z_  „  Kt  -^  W] 

ir  2  0)1  i»=i\        snrTrmo)/ 


sin   mo)  — TT —  hr 


=  — ^  sm  ^5 —  e^^^,  n  — ^-:^ i^-  #>-»»«/2«i 

IT  i^O)i  in-l  SIUTrmO) 


00 


sin  mo)  +T5 —  )ir 


n— 1. — ii:v_.gW«/8^_ 

m=i        Sin  ?rmo> 


Writing  *  e**"/*-!  =  2,  e»<«  =  g,  we  get 


smTrmo)— TT—  5^    •     ^ 

V       2  o),y  g-Wf//2«,^^^;5_zl. 

sin  Trmo)  ^''^'*  —  1 


*  Welerstrau  uses  h  for  Jacobi'ri  9,  and  Klein  uses  r  for  q*. 
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■ 

Hence      <m  =  — -  sin  rr—  €"^2:^11    ^        o,    n  -^ — ^^r- 

rt                       .       1  — 2o**cos — \-q^ 
=  -^smjr-  e'»i2;7,  n -J — -^^5 .     (71). 

IT  2a)i  *«=i  (1  —  ^) 

Logaxithmic  differentiation  gives 

^  o**sin  — 


1  — 2Qr*»C0S 1-9^ 

The  series  on  the  right-hand  side  can  be  put  into  a  more  useful 
shape.    We  have  when  | « |  <  1, 

1/(1  —  a?)  =  1-f  a?  -f  a^  H h  a?"  +  —. 

Let  aj=r(cos^  ±  tsin^),  and  subtract  the  two  series  thus  ob- 
tained.    The  result  is  that  when  I  r  I  <  1 


2rsin^  ^o^  •      n 

=  22r"  sin  n^. 


1— 2rcos^-fr^      i 


This  is  an  identity  which  holds  for  complex  values  of  r  as  well 
as  for  real  values.     Let  r  =  g-*",  where  |  g  |  <  1 ;  then 


1  1  -  2  g-"»  cos  e  -f  q*'^      „=i  m=i 

The  condition  j  7 1  <  1  implies  that  the  imaginary  part  of  o>2/<i»]  is 
positive.  Now  let  the  summation  be  performed  for  w,  and  we  have 
the  result 

2i-^--2;»sinn^. 
Thus  {M  =  i^— cot— -  +  — -f  — St-^^siu — .      (72). 

J  0)1         J  0)1         0)1         0)1    1  1  —  q  U)  ^ 


Differentiating  with  regard  to  u,  we  have 


2h  ^'^ 


J  >,.         „         0_2«W9     COS 


TT  o  TTU 


51  _  2^  5  J COL      •     (73). 


)pu  =  -—  csc*^  —  ^  -  ^2 — = — -s 

4  o)f         2  0)1       0)1        o)/  1       1  —  g^ 

Expand  in  powers  of  w :  we  have 

^        u*     20         28 
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The  development  of  csc'wti/2ctfi  to  the  first  few  powers  can  be 
found  by  the  following  considerations :  —  Let  (i>i  =  ir/2,  and  let  0)2  be 
a  pure  imaginary  whose  absolute  value  is  00.    Then  q  becomes  0^ 

ffu  =  e**'^  sin  w, 

I^U    =    H/S    -f    cot  Uy 

jm  =  — 1/3  -f  CSC*  M, 
Sr,  =4/3,    1^3  =  8/27. 

Hence^  from  the  expansion  for  )pUy 

9  1.1.  4  O       ,  O  A       , 

CSC  tt  =  — u  A u  4-  •  •  •, 

w«^3^3.20     ^27.28     ^     ' 

and  the  right-hand  side  of  (73)  becomes 

4a>i«t  ,r«tt«     3     15  4<ui*     27.7  16<ui*  I 

0),      <ui»  1  1  -  g^  (         2<oi«       4 !  coi*     "*  r 
Equating  the  coefficients  of  the  powers  of  w,  we  have 

/^!!5Y^.=    l__7iJ?VL (76). 

\7rj"'     216     3  I  l-y**  ^     ' 

Many  other  formulse  of  this  kind  will  be  found  in  Halphen,  t.  i., 
ch.  xiii. 

§  214.     Expression  of  v^^u  as  a  singly  infinite  product. 
From  formula  (71), 

IT  2i      1     1  — g^     1    1  — gr* 

From  this  can  be  readily  deduced  analogous  expressions  for  the 
allied  functions  o-iW,  (t^u^  (t^u.  When  u  changes  into  u  -f  o>„  z  be- 
comes iz,  and  the  exponent  rfiU^/2(tii  becomes  rjiU^/2wi  -f  rjiU  -f  ^rji<oi. 
When  u  changes  into  u  -f  oij,  2  becomes  q^^z,  and  rfiu^/2  wi  becomes 

rfiU^/2 Q>i  -f-  rfi<i}(u  +  0)2/2)  =  rjiU^/2  <Oi  +  (172  -f  ^'/2 coj)  (w  -f  0)2/2) 

=  rj  10^/2(01  -f- 1^2^  +  ii72««>2  4-7rttt/2o)i-f-twio), 
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When  u  changes  into  u  +  ta^,  z  becomes  --iq^^h,  and  rfiH*/2t>i 
becomes 

i;iMy2o)i  -f  1710)3/0)1 .  (w  4-  (Oti/2)  =  rjiU^/2<ai  -f  (173  —  vi/^ta^)  (u  +  ^s/^), 

or  i;iW  V2  o)i  +  173W  —  wiu/2  o)i  -f  ^  1730)3  4-  ^^  tti'  (1  -f-  o)) . 

Hence 

cr(u  +  a,i)  =  — 6  --T-'V (1-g^r 

Put  u  =  0,  and  therefore  2  =  1.     Then 


IT  1  \1  —  g^/ 


Hence 


Again 
.(u+o..)  =— .  e^-.  .  . .  9* .  ^   -,'.-_  II  L (T-T^'-^ 

=^7''^"  -V (T^^' 

Putting         u  =  0,  «=  1, 


<^<-»  =  - V* «""  •  V    (l_y^-)> 
Therefore 


<ro)2 

Lastly, 


1  (l-^^m-ly  V 


o  (u  +  0)3)  =  — ? e     *  •  2"  •  Vi</'/* 

TT 

~      ^q^*'  I  (l-g"")'  ' 
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SO  that,  putting 


tt  =  0,    2  =  1, 


and 


o-stt 


^  irq"*  1    (l-9*-)«' 

^  e--..". <r(u  +  ».,)_ ^^fi  (1  +  g^-'y-') (1  +  g^-V)  ^ 


<rci)8 


-i\a 


(1  +  (f-') 


If  we  write 


n  (1  -  (f^) 

11=1 

5  (1  +  g**) 
n  (1  _  g2— 1) 


•=1 


n  (1  +  g*->)  = 

we  have,  from  what  precedes, 

2  c«>i  1 

cro>i  = gs^i"! 

TT 


2  *'^  „»w.    Q>' 


Comparing  these  with  §  210,  we  have 


Ve,  — fii-e,  — Ci 


Ve,  —  e, .  Ci  —  62  = 


Vfi  —  ej  •  c,  —  e,  = 


- 1^20,  J  ~Q} 


^3* 


(79), 


(80), 


(81). 


Let  the  discriminant  of  the  cubic  4f>'  —  t/,^  —  ^3  be  A ;  that  is,  let 

A  =^,»  -  21  oi  =  16(e,  -  e,)»(e8  -  ei)»(e,  -  e,)». 
From  the  preceding  equations 


£^={^Yq^      ^»* 


But 


<2oQiQ.Q3  =  n(i  -  3«-)n(i  -  g*-«)  =  Q,, 
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Hence           QiQiQs  =  h 
and  A=/'^y<?^(l-g**)« (82). 

In  this  formula  take  the  logarithms  of  both  sides  and  differ- 
entiate with  regard  to  q.     This  gives 


dlog(Aa)i")^2      ^g  •  mq 


2l»-l 


dq  q  m=^\l  —  q 


w 


Jim 


dlog(A..")^^_^3|    m^ 

Comparing  with  (74),  we  have* 

7r»  d  log  (Aoi") 
^^"^  =  24      (Zlogg     ' 

or,  since  log  q  =  Trtw, 


IT  d  log  ( Acoi") 
If  0)8  vary,  while  coi  is  constant,  this  gives 


(83). 


^^^•81o£A ^3 

If  we  had  interchanged  wi  and  cdj,  i;i  and  ri^s  throughout,  we  should 
have  obtained  the  equation 

iri  8  log  A  .Q^x 

Substituting  these  values  of  -qi  and  172  i^  the  relation 


^71    12 

(Dl        CDs 


=  m/2, 


we  obtain  o,.^^  +  <o,?>M^  =  - 12, 

which  can  be  written  down  at  once  from  the  fact  that  A  is  a  form 
of  degree  — 12  in  w,,  wj. 

For  a  full  discussion  of  the  relations  between  the  quantities 
^i  <^  Vi9  Vif  9^  .^3'  ^^S^j  ^^  refer  the  reader  to  Halphen,  t.  i.,  ch.  9, 
and  Klein-Fricke,  Modulfunctionen,  t.  i.,  pp.  116-123. 

*  For  other  proofi  of  this  formula,  0e«  Halphen,  1. 1.,  pp.  259,  321. 
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§  215.     The  q-seriesfor  uu  and  <r,u. 

Let  <^.(«)  =  n  (1  +  g*"-'«)  (1  +  q^-^s"') 

=  ao  +  ai(8  -f  O  4-  —  -f  a«(«*  +  «-")j 
where  a»  =  gi<*"-*>  =  ^. 

For  8  write  g*«.    Then 

Multiplying  up,  and  equating  in  the  two  series  the  coefficients 
of  a*+^,  we  have 

or  a.    =  fl,+i  •  ^^,^_  ^^., 

whence     o...  =  o.  •  ^ : .— ^^s+i  =  9<"  "  •  j^^ , 

"-»~   "-'  V'-f/"*'""  "     (I-'/)  (1-9^)    ' 

_  ^  (1  -  (/')  (1  -  <?^-')  -  (1  -  7''"-^'>) 

When  n  is  made  infinitely  great,  and  m  ^  an  assigned  integer  k, 
lim  a„  =  9"^/Qo; 

and  when  m  >  #c,  the  absolute  value  of  the  denominator  lies  between 
fixed  finite  limits,  namely,  the  least  and  greatest  terms  of  the 
sequence 

11-9*1,  |l-9»||l-r/|,-. 

Therefore 

*•(«)- 11 +  7(«  +  «'')  +  -  +  ^**(^  +  «"'')l/Qo 

where  |  6^+^  |  also  lies  between  fixed  finite  limits. 

The  series  2g^(s*-f  «"")  is  absolutely  convergent,  for  it  sepa- 
rates into  two  absolutely  convergent  series;  hence  the  right-hand 
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side  of  the  last  equation  can  be  made  as  small  as  we  please  by 
taking  x  large  enough.     Therefore 

Qo n  (1  +  q'^-'s)  (1  +  q^-'s-')  =  1  +  Iq^isr  -f  «-*)    •     •      (86). 

This  important  algebraic  identity  appears  in  Gauss's  Works, 
t.  iii.,  p.  434 ;  and  in  Jacobi's  Fundamenta  Nova,  §§  63,  64.  Cay  ley's 
statement  of  Jacobi's  proof  will  be  found  in  his  Elliptic  Functions, 
§385.  See  also  Briot  and  Bouquet,  p.  315;  Clifford,  Works,  p.  459. 
The  above  method  is  due  to  Bieliler,  Sur  les  Fonctions  doublement 
periodiques  consider^es  comme  des  limites  de  fonctions  enti^res, 
Crelle,  t.  Ixxxviii.  See  Euneper-Miiller,  pp.  97,  113;  Jordan's 
Cours  d' Analyse,  t.  i.,  p.  148. 

Let  « =  2*  =  e*^**/"! ;  the  right-hand  side  of  the  above  identity 
becomes 

1 -f  2g cos  — -f  2g* cos  — -f -, 


or,  in  Jacobi's  notation,  0. 


irU 


rru 
o, 


Therefore,  from  (79), 

Q0Q3V3M  =  e^i^^xOs 

When  w  =  0,  this  equation  becomes 

QoQ/  =  ^3(0), 

and  therefore 


cr3U=e^i«V2.,^/g.y^^(0) (87). 

If  in  the  preceding  work  we  write  iz  instead  of  2,  and  therefore 
w  -f-  <«>i  instead  of  u,  we  obtain  in  the  same  way 

fT^u  =  e^x^'^^^eC^/e(,0) (88), 

where  Bv=  1  —  2q  cos  2  y  +  2g*  cos4v  —  •••. 

Again,  in  (86)  let   s  =  qz-. 
Then 

Qo(l  +  2--)  n  (1  +  q'^z^)  (1  +  q'^z-^)  =  1+2  (g-'-^-i?*"  +  g-'-*2^-*), 
or 

Qo(«+2"')n(l-f  7"-22)(l4.,/«2-2)  =  ^4.2;-l4.    \  ^^m(«+l)^^+l_^^-a.-l) 


=  ^"'''[2  2'^'  COS  ;^  -f  2  r//-*  cos  ~  +  2  fy25/4  cos  - 


"  "t" 


CD, 
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The  series  in  brackets  is  Jaeobi's  function  ^2^* 
From  (77) 

whence  it  follows  that 

<riW  =  e^«*/^i^a/'^'jA(0) (89). 

If  in  the  preceding  work  we  write  iz  instead  of  2,  we  obtain 
from  (71) 

where  Ojv  =  2q'/^  sin  v  -  2g«/*  sin  3  v  +  2g**/*  sin  6  v , 

an  odd  function  of  v,  which  vanishes  when  v  =  0. 

Let  Oi'v  stand  for  — ^  j  after  differentiation  with  respect  to  u 
let  tt  =s  0 ;  then  since  <r'(0)  =  1, 

(2o»  =  k-^/W(0), 

and  <rt*  =  ^e''i*'/*»i^/^A'(0) (90). 

Examples.    Prove  Jacobi*s  relations 

^(0)4-<?/(0)  =  ^3*(0). 

There  is  considerable  diversity  of  notation  for  Jacobi's  ^-func- 
tions. The  above  notation  follows  Jacobins  final  usage,  except  that 
Jacobi  writes  ^^(v,  q)  for  O^^v,  where  A=  1,  2,  3;  and  0(Vy  q)  for  dv. 
Weierstrass  writes  Bj^v  or  Of,{v,  q)  for  what  in  the  alyove  notation 
would  be  Bf^(vv),  and  writes  BqV  instead  of  B^ttv),  Ilalphen  (t.  i.,  y. 
253)  follows  Weierstrass.  Cayley,  in  his  Elliptic  Functions,  adopts 
Jacobi's  earlier  notation,  —  that  of  the  Fundamenta  Kova.  The 
subject  of  gnseries  has  been  very  fully  entered  into,  from  the  stand- 
point of  the  real  variable,  by  Glaisher  in  papers  which  have  appeared 
in  the  Quarterly  Journal,  the  Proceedings  of  the  London  Mathe- 
matical Society,  and  the  Messenger  of  Mathematics. 
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The  Elliptic  Integrals. 

§  216.    If  y  be  connected  with  a;  by  an  irreducible  algebraic 

equation  F{x,  y)  =  0,  of  deficiency  jp,  I  R{x,  y)dx,   when   J?  is  a 

rational  function  of  x  and  y,  is  the  general  Abelian  integral.  When 
F{x,  y)  =  0  takes  the  simpler  form  y^=o„(j;— a,)  (x— «2)'"(^— ^^i)> 
or  y'  =  Co(x  — «i)(x  —  «2) •••(*  — ^sin-a) J  the  integral  is  the  general 
hyperelliptic  integral  of  order  7;.  When  p  =  l,  the  Abelian  integral 
becomes  elliptic,  the  general  elliptic  integral  being 


I  R(x,  -VsL  quartic  in  x)dx'j 


when  p  =  2,  the  Abelian  integral  becomes  hyperelliptic  of  order  1, 
but  when  p  >  2,  the  hyi)erelliptic  integrals  form  only  a  portion  of 
the  complete  system  of  Abelian  integrals.  The  values  (x,  y)  which 
belong  to  F{x,  y)  =  0,  and  all  rational  functions  R{x,  y),  form  w^hat 
is  termed  by  Weierstrass  the  algebraic  formation  or  configuration 
('Gebilde').  The  properties  of  the  Abelian  integral  and  of  every 
function  of  the  integral  must  be  ultimately  dependent  upon  the 
properties  of  the  algebraic  configuration.  The  method  which  we 
have  adopted  in  this  chapter  starts  with  the  elliptic  functions  and 
leaves  out  of  account  the  connexion  with  the  configuration.  In  the 
next  few  paragraphs  we  shall  follow  another  order,  and  endeavour 
to  indicate  the  connexion  of  the  elliptic  function  with  the  elliptic 
integral. 

§  217.  If  F(xy  y)  =  0  he  of  deficiency  1 ,  the  corresponding  Rie- 
mann  surface  is  triply  connected  and  is  reducible  to  simple  connexion 
by  two  cross-cuts.  Is  the  equation  reducible  in  all  cases,  by  bira- 
tional  transformations,  to  one  of  the  form 

y^  =  Co(x  -  tti)  (x  -  Oo)  (.r  -a,)  (x  -  a^)? 

In  other  words,  can  there  be  found  transformations  Xj  =  72j(x,  y), 
Vi  =  R^i^,  y),  wliich  give  x=  7^/(a-„  ?/,),  y=R./(xi,  1/,),  and  trans- 
I'orm  F{x,  y)  =  0  into  ?/i^  =  a  quartic  in  x^  ?  Before  showing  that 
this  can  be  done  we  must  explain  briefly  how  the  theory  of  the 
algebraic  Riemann  surface  can  be  connected  with  the  theory  of  the 
algebraic  plane  curve. 

Among  the  rational  functions  on  the  surface,  we  are  entitled  to 
select  two,  x  and  y,  such  that  the  equation  botweon  x  and  y,  when 
regarded  as  a  plane  curve,  presents  no  other  multiple  points  than 
simple  nodes  (§  189).     We  can  further  assume  that  the  nodes  and 
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branch-points  lie  at  a  finite  distance.    This  curve  will  be  called  the 

basis-curve.  .  ,       . 

Let  any  rational  function  of  x  and  y  be  ^  .  *    {,  where  <t>i  and  <^ 

<P2{Xy  y) 

are  rational  polynomials.  Instead  of  the  places  on  the  surface  at 
which  this  function  takes  an  assigned  value  w,  we  can  speak  of  the 
points  on  the  curve  F,  which  are  cut  out  by  the  curve  ^i  —  tt'^,  =  0. 
When  10  varies,  we  obtain  different  groups  of  points,  in  which  the 
curve  F  is  cut  by  the  curves  of  the  pencil  <f>i  —  i/;<^a  =  0.  Any  two 
of  these  groups  of  points  are  said  to  be  equivalent  or  coresidual. 
Through  any  point  of  the  curve  F  there  passes  generally  but  one 
curve  of  the  pencil,  and  the  rational  function  has  a  unique  value. 
But  when  a  basis-point  of  the  pencil  is  on  the  curve  Fy  4>i/4>t  takes 
at  this  point  the  form  0/0 ;  and  its  true  value  must  be  determined 
as  the  limit  of  the  values  of  4>i/4>t  at  adjacent  points  of  F,  That  is, 
at  a  basis-point  on  F,  the  value  of  ^i/^,  is  obtained  by  taking  that 
curve  of  the  pencil  which  touches  F  at  the  point.  When  a  basis- 
point  coincides  with  a  node  of  F,  there  will  be  two  curves  of  the 
pencil  which  touch  F  at  the  node,  and  two  distinct  values  of  ^i/<^,. 

Particular  importance  attaches  to  those  pencils  of  curves  which 
pass  through  all  the  nodes  of  F,    These  are  called  adjoint  curves. 

It  will  be  noticed  that  we  are  not  concerned  with  the  pencil 
<^i  — w<^j  =  0  as  a  whole,  but  only  with  its  intersections  with  F\ 
these  alone  correspond  to  places  on  the  Riemann  surface.  And  also 
that  imaginary  intersections  are  to  be  included  as  much  as  real  ones. 
It  must  not  be  supposed  by  readers  acquainted  with  the  theory  of 
curves  that  the  connexion  with  the  theory  of  Riemann  surfaces  is 
solely  in  the  interest  of  the  latter ;  the  curve  is  by  far  the  greater 
gainer. 

§  218.  Let  the  curve  F{x,  y)  =  0  be  of  order  k  and  deficiency  1. 
The  number  of  nodes  is  ^  k(ic  —  3);  and  the  number  of  points  through 
which  a  curve  of  order  k  — 2  can  be  drawn  is  ^(k  — 2)(k -f  1). 
Hence,  since  ^(k  —  2)  (k  -f  f )  —  ^  k(k  —  3)  =  k  —  1,  a  pencil  of  adjoint 
curves  4>i  —  vxf^^  =  0  can  be  drawn  through  the  nodes  and  through 
#c  —  2  other  assigned  points  of  F,  Each  curve  of  the  pencil  has, 
With  Fy  k(k  —  2)  —  k(k  —  3)  —  (k  —  2) .  '^remaining  intersections. 
Therefore  the  function  w  or  4>\/4>2  takes  an  assigned  value  twice ; 
that  is,  we  have  a  function  which  is  one-valued  and  two-placed  on 
the  Riemann  surface  which  represents  y  as  a  function  of  x.  Let 
this  surface  have  m  sheets ;  as  y  is  to  be  rational  in  x  and  w,  it  is 
iiecessary  that  to  the  m  places  in  a  vertical  line  be  attached  m  dis- 
tinct values  of  w.    Thus  the  equation  between  to  and  x  must  be  of 
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order  m  in  w]  and  it  is  of  order. 2  in  x.  Let  it  be  JF\(a5*,  Mr)  =  0. 
The  following  considerations  show  that  y  is  now  a  rational  function 
of  05,  w.  Given  a  pair  of  values  x,  w,  there  is  only  one  correspond- 
ing y.     Hence  the  two  equations  w  =  j^,  F{x,  y)  =  0,  when  treated 

as  equations  in  y  only,  have  a  single  common  root.  They  therefore 
give  on  elimination  y  as  a  rational  function  of  the  coefficients,  i.e.  y 
as  a  rational  function  of  x  and  w.  Thus  the  necessary  condition  for 
passing  birationally  from  F(a?,  y)  =  0  to  Fi(x,  w)  =  0  is  also  the 
sufficient  condition. 

The  new  equation  Fi{ix^,  w"*)  =  0  can  be  transformed,  in  a  similar 
manner,  into  F.2{z^,  v^)  =  0,  by  the  use  of  a  function  z  which  is  two- 
placed  on  the  surface  which  represents  x  as  a\one-valued  function 
of  w.     The  new  equation  is  \ 

fou^  4-  2fyv  4- /a  =  0,       • 

where  foffiyf^  are  polynomials  in  z  of  orders  ^  2,  and  leads  to 

/o 

where  Q  is  a  quartic  in  z.  Let  yi  =  VQ,  Xi  =  z;  then  the  equation 
between  w  and  z  passes  into 

2/,2=Q(a;i). 

Here  the  last  ti:ansformation  is  birational,  for  yi  satisfies  the 
necessary  and  sufficient  condition ;  namely,  it  takes  two  values  when 
z  is  given. 

This  equation,  which  is  the  standard  form  for  the  case  jo  =  1' 
can  be  written 

2/1^  =  c^i^i  -  Qi)  (^i  -  «^')  (^'i  -  «3)  («i  —  «4); 

and  this  can  be  brought  into  the  form  used  by  Weierstrass  by  the 
birational  transformations 

«i  —  «4  =  —  1  Ao 
yi  =  cwi/zi^ ; 

the  new  branch-points  in  the  2:i-i)lane  are  ei,  e^,  e^  oo,  where 

«A  -  ^'4  =  —  1  Aa>     a  =  1,  2,  3 ; 
and  the  new  equation  is 

-  c^w^^  =  00(2:1  -  ei)  (z^  -  e,^)  {z^  -  e^/e^e^^ 
or,  if  —  4  c-  =  L\/e^e.fi.i, 

w^   =  4  (2;i  -  Ci)  (2:1  -  C2)  (2^1  -  eO . 
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We  can  suppose  the  origin  in  the  «i-plane  transferred  to  the  cen- 
troid  of  the  points  e^^  so  that  ^j  -f  63  -f  ^3  =  0. 

The  transformations  of  Xi  and  Zi  have  been  bilinear.  Hence  if 
the  quartic  Q{xi)  be 

whose  invariants  are 

92  =  O0C4  —  4  C1C3  4-  3  C2', 

^3  ^^  ^kP'Sa  "f"  *'  C1C2C3  CyCg     C4C1     G^  , 

the  invariants  of  the  transformed  expression  will  be  of  the  forms 
g^  =  t^^tja  gz  =  f^Vs*  ^^^  i^  *^^®  transformed  expression  Cq'  =  0, 
Cj'  =  1,  C2'  =  0,  and  therefore  g^  =  —  4C3',  ^3'  =  —  C4'. 

Hence  the  new  equation  is^ 

w*  =  4  r' -  <72'2  -  (73', 

where  (/s'  =  fi-^/o,  (73'  =  /x'Vs, 

or,  if  we  replace  z  by  /xz,  and  ?(?  by  V/x^w;, 

w^=='iz^-g.js  —  gs' 

The  conclusion  of  this  paragraph  is  that  the  values  of  a?  and  y 
which  satisfy  an  equation  of  deficiency  1  can  be  expressed  rationally 
in  terms  of  z  and  VS  z^  —  g.a  —  g^,  and  therefore  also  they  can  be  ex- 
pressed rationally  in  terms  of  )pu  and  p'w.  [Klein,  Einleitung  in  die 
Geometrische  Funktionentheorie,  pp.  208,  209 ;  see  also  Thomae, 
Abriss  einer  Theorie  der  Funktionen,  j3.  122;  Eiemann,  Werke, 
p.  Ill;  Clebsch  and  Gordan,  §  20;  Salmon,  Higher  Plane  Curves, 
§  366  and  §  195.] 

§  219.     Elliptic  Integrals, 

The  consideration  of  integrals  of  the  form  I  R{x,  y)dx,  where  x 
and  y  belong  to  the  elliptic  configuration,  is  now  reduced  to  the  con- 
sideration of    I  R(Zy  w)dz,  where 

ir  =  4  2r*  — f/,.2;— .7.:. 

The  simplest  integral,  setting  aside  those  which  are  expressible 

/dz 
— •     If  we  suppose  that 

M  =  0  when  2=  x,  we  have,  as  implied  in  the  last  paragraph, 

z  =  ipu, 

w  =  p'u. 
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Hence  I  R{ZfW)dz=  j/(u)dM, 

where  /(^)=  -K(p^>  p'u)'^'u. 

Since  this  last  expression  is  an  elliptic  function  of  u,  the  elliptic 
integral  is  also  the  integral  of  an  elliptic  function  with  regard  to  the 
argument. 

In  §  205,  any  elliptic  function  was  expressed  by  means  of 
i(u  —  c^)  and  its  derivatives,  where  c^  was  a  pole  of  the  function. 
Therefore  in  the  integral  of  such  a  function  there  will  occur :  — 

(1)  a  term  Oqu; 

(2)  the  terms  S  a/*^  log  <r{u  —  c^); 

{3)  terms  of  the  form  ^(w  —  c^),  that  is,  by  the  addition  theorem 
of  §  204,  of  the  form  ^(w)  -}-  an  elliptic  function  of  u ; 

(4)  elliptic  functions  of  u,  which  arise  from  the  higher  deriva- 
tives  of  i(M  — c^). 

Since  (§  205)  Sa/«>  =  0,  the  terms  in  (2)  can  be  written 


2ai<''>  log 


(TUO-C^       ' 


K 


in  which  a  constant  taken  from  the  constant  of  integration  is 
incorporated. 

Accordingly, 

ff{u)clu  =  a,u  4-  Sa/«>  log  —J^—  -  So^^'^^u  -f /i(w), 

where /i(?/)  is  an  elliptic  function  with  the  same  periods  as/(M). 
The  integral  u  or   I     dz/w  is  an  integral  of  the  first  kind.     Its 

distinguishing  characteristic  is  that  on  the  surface  T,  which  represents 
?c  as  a  one-valued  function  of  2,  it  is  everywhere  finite.  The  func- 
tion t,u  or  —  I  )^udu  takes  on  the  surface  T  the  form  -f  I       zdz/w, 

and  is  an  elementary  integral  of  the  second  kind.  It  has  the  single 
infinity  z  =  ccj  and  if  we  write  z  =  1/t^,  it  behaves  near  t^O  like 
-l/t. 

By  §  204,  we  have 
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On  integration^ 

log  -i^ i  +  ttic  =  I    7^7 ^  du 

^     cruac  ^       J    2(toM  — be) 


-/■■ 


2(pM  — ))C) 

10  4-  Wo    ^ 


2(2 -^o)    w' 

an  integral  which  is  finite  on  T  except  at  {Zq,  Wq)  and  at  x ;  near 
these  places  it  behaves  like  log(2  — z©)  and  log  2;^^  respectively. 
Such  an  integral  is  an  elementary  integral  of  the  third  kind. 

Hence  any  elliptic  integral  can  be  expressed  by  means  of  an 
integral  of  the  first  kind,  an  elementary  integral  of  the  second  kind, 
a  finite  number  of  elementary  integrals  of  the  third  kind,  and  a 
rational  function  of  z  and  w,  [Weierstrass-Schwarz,  §  56.  The 
resolution  of  the  general  elliptic  integral  into  integrals  of  the  three 
kinds  was  effected  by  Legendre,  Fonctions  Elliptiques,  t.  i.,  ch.  4.] 

§  220.  We  shall  now  show  how  some  properties  of  the  func- 
tion z=pu  can  be  deduced  from  the  consideration  of  the  integral 

u=  i dz/w  on  the  surface  T.     This  surface  is  constructed  from  the 

equation  to*  =  4  (2  —  61 )  (2  —  eg)  («  —  €3) . 

The  branch-points  are  ei,  e^,  63,  x. 

Let  the  branch-cuts  be  along  the  straight  lines  ei*-*e8,  es-'-oo. 
Let  the  dissected  surface  T'  be  formed  from  T  by  drawing  a  cross- 
cut A  round  Cu  e^  and  a  cross- 
cut B  round  63,  e,  (Fig.  80  a). 
Li  accordance  with  the  nota- 
tion of  this  chapter,  let  2(i)i 
and  2  0)2  be  the  periods  across 
-4  and  5  (§180). 

The  integral  u=  I  dz/w  is 

one-valued  on  T',  and  more- 
over it  is  everywhere  finite 
(§  182).  From  §  182  it  fol- 
lows further  that 

"(^•^    C'dz/w  =  w^    C'dz/w  =  -a>i, 

I    dz/w  =  —  (Oj. 

Let  the  value  u  =  0  be 
assigned  to  the  point  « =  oc . 
Then  the  values  of  u  at  ei,  ej, 
63,  are  wi,  0)2,  wi  -f-  (Oj. 


—3 


Fig.  80a 
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Let  8  and  8  be  any  two  places  of  the  surface  T'  which  lie  in  the 
same  vertical.  The  relation  between  u(s)  and  u^s)  can  be  written 
readily.  Consider  two  paths  which  start  from  oo  and  lie  always 
in  the  same  vertical.  The  integrands  at  s  and  8  are  dz/w  and 
—  dz/w'y  therefore 

This  equation  must  be  modified  when  either  path  of  integration 
crosses  a  cut.  For  instance,  at  points  near  e^j  within  both  A  and  B^ 
the  equation  becomes 

u(8)  4-  w  («)  =  2  cDj  4-  2  (1)2. 

To  map  the  z-surface  on  the  u-plane, 

From  §  157, 2;  is  a  one-valued  function  of  w,  and  it  has  just  been 
seen  that  at  two  places  of  T'  which  have  the  same  z,  the  values  of 
u  are  in  general  different.  Therefore  to  a  given  u  corresponds  only 
one  place  of  T',  and  therefore  only  one  sheet  is  required  in  the  u- 
plane.     In  general  du/dZy  =  \/w,  is  neither  0  nor  00,  and  there  is 

isogonality.    But   near  e^^  we   have  du/dz^ —  P^Cy/z  —  f  )> 

A  =  1,  2,  3,  and  therefore  w  —  w^  =  Pi(  V2  —  e^),  where  0)3  =  cdi  +  (i»s; 
whence  it  follows  that  while  z  turns  round  e,^,  u  turns  half  as  fast, 
in  the  same  sense,  round  wj^.  Near  2  =  x,  w  =  Pi(l/z^^),  and  again 
the  isogonality  breaks  down. 

The  region  of  the  w-plane  into  which  the  surface  T'  maps  is 
bounded  by  that  curve  into  which  the  boundary  of  T'  maps.  Let 
(Zy  iv)  start  from  the  junction  at  c^  and  describe  the  positive  bank 
of  A  upstream  ;  and  let  Z^  be  the  corresponding  path  of  u.  When 
(2,  ic)  continues  from  c^  along  the  negative  bank  of  B  downstream, 
let  M_  be  the  path  of  u.  While  (Zy  w)  describes  the  negative  bank 
of  A  downstream,  u  describes  a  path  L_,  which  is  obtained  by  dis- 
placing L^  through  —  2ci>i;  and  while  (z,  tr)  describes  the  positive 
bank  of  B  upstream,  u  describes  a  path  M+,  which  is  obtained  by 
displacing  M  _  through  2  wg.  Since  (z,  ic)  has  now  reached  its  starting- 
place,  the  whole  i^path  is  closed.  Thus  the  boundary  of  T'  maps 
into  a  curvilinear  parallelogram. 

Since  u  is  finite  for  all  values  of  z,  the  whole  of  the  surface  T'  is 
mapped  on  the  interior  of  the  parallelogram. 

By  giving  a  suitable  form  to  the  cross-cuts,  the  parallelogram 
can  be  made  rectilinear.  It  is  convenient  to  suppose  that  the 
bridge  from  Ci  to  e^  is  shifted  with  the  cross-cut  A,  so  as  to  remain 
within  it. 
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Now  let  us  remove  the  restriction  that  z  is  not  to  cross  A  or  B, 
Suppose  that  z  crosses  A  positively;  then  the  integral  has  a  new- 
range  of  values,  which  are  obtained  by  increasing  the  old  range  of 
values  by  2  a>i.  To  represent  these  we  require  a  new  parallelogram 
in  the  w-plane,  obtained  by  shifting  the  old  parallelogram  through 
2  0)1.  In  this  way  we  require,  to  represent  all  possible  values  of  the 
integral  on  T,  a  network  of  parallelograms,  which  cover  the  %-plane 
completely  and  without  overlapping.  A  path  on  T  which  starts 
from  a  place  (Zq,  «?o)  with  a  value  Wo,  and  returns  to  this  place  after 
crossing  A  m^  times  positively  and  m_  times  negatively,  and  B  m^.' 
times  positively  and  mj  times  negatively,  gives  as  the  final  value  of 
the  integral 


f. 


where  m^  —  m_  =  m,    m^'  —  mJ  =  m 

and  therefore  the  pair  (z^  ivq)  is  represented  by  infinitely  many 
points  of  the  t^•plane,  all  congruent  to  Ux^.  Thus  z  and  w  are  one- 
valued,  doubly-periodic  functions  of  ?(.  When  (Zy  tc)  is  restricted  to 
T',  the  correspondence  of  u  and  (z,  tv)  is  (1,  1),  and  the  correspon- 
dence of  z  and  w  is  (3,  2);  therefore  the  correspondence  of  u  and  z 
is  (2,  1),  and  that  of  u  and  w  is  (3,  1).  In  other  words,  the  orders 
of  the  elliptic  functions  z  and  iv  are  respectively  2  and  3. 

In  passing,  it  should  be  pointed  out  that  a  new  idea  makes  its 
appearance  here.  Since  u  is  an  infinitely  many-valued  function  of 
z,  the  ordinary  Riemann  surface  which  represents  w  as  a  function  of 
z  would  cover  infinitely  many  sheets  of  the  a^-plane ;  but  the  infinitely 
many  parallelograms  serve  equally  well  to  show  the  connexion  be- 
tween z  and  u.  The  importance  of  this  idea,  which  consists  in  the 
replacing  of  sheets  lying  one  below  the  other,  by  regions  of  a  plane 
which  lie  side  by  side  and  cover  the  plane  without  gaps,  has  been 
shown  by  Klein  in  his  memoirs  on  Modular  Functions  in  the  Mathe- 
matische  Annalen.  See  Klein-Fricke,  Modulfunctionen,  passim^  and 
Poincard's  papers  on  Fuchsian  and  Kleinian  Functions  in  the  Acta 
Mathematica. 

In  this  paragraph  it  has  been  assumed  that  the  ratio  wg/wi  is 
complex.  This  fact  follows  from  a  general  theorem  on  the  periods 
of  Abelian  Integrals,  which  will  be  proved  in  Chapter  X.  It  will 
appear,  in  the  same  chapter,  that  on  a  surface  of  deficiency  p  there 
are  p  linearly  independent  integrals  of  the  first  kind ;  whence  it 
will  follow  that  in  the  present  case  every  integral  of  the  first  kind 
is  of  the  form  au  +  b. 


336  ELLIPTIC  FUNCTIONS. 

§  221.     It  follows  from  the  equation 


du  =  dz/2^  {z  —  Ci)  (z  —  €2)  {z  —  €3), 

as  in  §  181,  that  to  straight  lines  in  the  u-plane  there  correspond  in 
the  «-plane  curves  which  obey  the  relation 

T  —  ^  2<^x  =  constant, 

where  t  is  the  inclination  of  the  tangent  at  any  point  «,  and  ^j^  is 
the  amplitude  oi  z  —  e^  These  are  the  curves  along  which  the 
cross-cuts  must  be  drawn,  when  the  parallelograms  in  the  u-plane 
are  to  be  rectilin^r.  In  general,  these  curves  are  transcendental, 
but  they  contain  a  system  of  algebraic  curves  when  g^  and  g^  are  real. 

In  this  case,  either  the  branch-points  e^,  e^  e^  are  all  real,  or  one 
is  real  and  two  are  complex  and  conjugate. 

When  the  discriminant    >0,  the  branch-points  are  real.     Let 

ej<e8<6i.     The    integral     j  rf2/2V(2  — ei)(2  — e2)(2  — eg),    when 

taken  along  the  real  axis  from  —  00  to  e,,  is  imaginary,  and  the 
integral  from  e^  to  63  is  real ;  therefore  0)3  is  imaginary  and  wi  is  real, 
so  that  the  parallelogram  of  periods  is  a  rectangle. 

Let  u  describe  a  line  parallel  to  the  axis  of  imaginaries;  the 
equation  of  such  a  line  is,  in  circular  co-ordinates, 

w  -f  ?t  =  2  «, 

where  u  and  u  are  conjugate,  and  a  is  real. 

Since  g^  and  g^  are  real,  the  series  for  2;,  or  Jj?/,  given  in  formula 
(10),  §  201,  has  real  coefficients,  and  therefore  pu  is  conjugate  to 
pu.  Let  z  =  \>Uj  and  let  y  =  \\2a.  The  relation  between  2,  2,  y  which 
results  from  u  -{'U  =  2a  is  obtained  symmetrically  as  follows :  — 

From  §  202,         z,  z,  y  are  roots  of 

J)'u  =  a)pu  4-  bj 
or  4))3-Sr2V-[/3-(ap-f  6)2  =  0. 

Therefore  2  4- «  4-  y  =  ay4, 

zz  4-  y(2;  4-  2)  =  -  (2ab  4-  9^2) /4, 
yiz  =  {b'-\-g,)/A. 
Eliminating  a  and  6,  we  get 

\z'z  +  y(z  +  i)-{-g,/^'  =  ^z-{-z  +  y)(yzz^gs/^). 

The  equation  is  that  of  a  Cartesian;  and  from  the  theory  of 
curves,  the  single  foci  are  e^  e^^  €3,  and  the  triple  focus  is  y.     As  the 
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complete  curve  depends  on  the  single  constant  y  or  ))  2  a,  it  includes 
the  representations  of  four  lines  in  the  rectangle;  namely,  those 
which  meet  the  real  axis  at  the  points  a,  cdi  ±  a,  2  cdj  —  a.  To  the  first 
and  fourth  lines  correspond  the  outer  oval  in  both  sheets  of  the 
Eiemann  surface ;  to  the  second  and  third  lines,  the  inner  oval  in 
both  sheets. 

It  may  be  remarked  that  the  leading  properties  of  the  Cartesian, 
which  are  given  in  Salmon's  Plane  Curves  and  Williamson's  Dif- 
ferential Calculus,  are  direct  interpretations  of  standard  formulae 
for  the  functions  J)  and  <r.  Thus  formula  (18),  coupled  with  the 
symmetry  of  the  curve  about  the  real  axis,  states  that  the  curve  is 
its  own  inverse  with  regard  to  any  focus. 

Again,  a  focal  distance  p^^  can  be  expressed  as  follows :  Let 
w  =  a-f  v;  then 

Pa  =  V{p(a  4-  v)  -  €^{ } V(«  -  v)  -  ej, 
or,  from  formula  (35), 

p^  =  a^(^a  -h  v)(rf^{a  —  v)/o-(«  -h  v)<T(a  —  v) . 
Similarly,        Va^  =  (r^  (2  a)  /<r  (2  a) , 

where  a^  is  the  distance  from  the  triple  focus  to  a  single  focus. 
Again,  if  p  be  the  distance  from  the  point  whose  parameter  is  v  to- 
the  triple  focus, 

p«  =  \p{a  +  v)  -  J)  2a\  \p{a  -  v)  -  )>  2  aj, 

or,  from  (30), 

=  <r(3  «  +  v)<r(3  a  —  v)/a{a  +  v)<r(a  —  v)<r*  2  a. 

In  §  211,  let 

a,    b,    c,    d  =  2  a,  0,  3  a  4-  r,  3  a  —  V ; 

then  a',  b',  c\  d'  =4  a,  —  2  a,  «-htS  v  —  a, 

and  a",  6",  c",  d"  =  «  +  v,  «  —  v,  4«,  —  2  a. 

Then  (49)  gives 

o-j^  2  ao'(3  a  +  v)<r(3  a  —  v)  —  o-;^  ^ao'x  ^  ao-(a  -f  'y)o-(«  —  v) 

—  <r;^(«  -}-  v)<r;^(a  —  v)<r  4  oo"  2  a  =  0 ; 

therefore        p« f^-^r-Px  +  ^5 

or,  since  o-  2  u  =  2  (ruoriuorst^crst/, 
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and  o-j^  2  M  =  —  tr^ua^  +  v^ua^^u  -\-  cr^^U4r^^u, 


p«  =  2  V%a^p^  +  a,a^  +  a^a^  -  a^a^ ; 


that  is,      Vojajpi  —  a^  =  VosWips  —  OjOCj  =  V«i«2P8  —  «i«i 

=  i(p*  -  cWi  -  a3«i  —  ai«s)- 

Very  similar  treatment  applies  to  the  orthogonal  system  of  Car- 
tesians, with  the  same  foci,  which  correspond  to  lines  parallel  to  the 
real  axis  in  the  w-plane. 

Example.  When  the  discriminant  is  negative,  and  Ci,  e^  are  con- 
jugate, show  that  <i>i,  (i>2  are  conjugate,  and  that  lines  parallel  to  the 
axes  map  into  unipartite  Cartesians. 

§  222.     Reduction  to  the  canonical  form, 

dz/^yf(%)  is  re- 

—  by  the  formula 


V/(a^)V/(.y)  +  «,V 
2{x-yy 

where  «,'«/  is  the  second  polar  of  y  with  regard  to  /(x);  namely,  if 

f{x)  =  CyX^  +  4  c^x^  +  6  cpr  4-  4  cp^  -f  c^, 

a,^«/  =  Co^y  4-  2  c^xy{x  4-  ?/)  4-  o^Car^  4-  4  ar?/  +  ?/')  4-  2  03(0;  ^y)-\-  c^. 

The  following  proof  of  this  theorem  of  Weierstrass's  is  due 
to  Professor  Klein,  and  is  reproduced  by  his  courteous  permission 
from  a  manuscript  course  of  lectures. 

Introduce  homogeneous  co-ordinates  by  writing  ^1/2:0  for  z,  and 
let  {x  y)  stand  for  y^x^  —  y^Xi. 

— -^    -  — ,  the  functions  ^jn,  jj'w  belong  to  the 
y.  s'fy    V7(2;i,  20) 

algebraic  configuration ;    i.e.  are  rational  on  the  Riemann  surface. 

Let  us  consider  the  parallelograms  in  the  «-plane  which  are  maps  of 

the  cut  Riemann  surface.     Starting  with  the  definition 

^w  =  -  4-  S'  - -,  -  -  S 

xc  (  (w  — ic')-      \ir) 

we  know  that  Jjw  is  a  one-valued  analytic  function  of  u  throughout 
the  finite  part  of  the  w-plane,  and  therefore  also  over  the  whole 
of  the  surface  T.     The  function  pu  must  consequently  be  rational 
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upon  T,  and  must  therefore  be  a  rational  function  of  a,  "y/f^x), 
y,  'Vf{y).  Since  pu  assumes  a  given  value  twice  in  the  parallelo- 
gram of  periods,  it  also  takes  an  assumed  value  twice  on  the  surface 
T.  But  the  number  of  constants  contained  in  a  rational  function 
which  repeats  its  value  twice  on  T  is  2.  Therefore  the  most  general 
value  of  such  a  function  is 

cpu  +  c'. 

We  have  to  find  the  most  general  rational  function  of  x,  'Vf{x), 
Vi  ^f{y)  which  is  qc»  at  {y,  ^f(y) )  only. 

Let  ^^^  ^  ^^  be  the  function.     Since  this  function  is  to  be  oc*  for 
M^y  y)      

(a?,  v7(i))  =  (y,  ^/f{y))y  assume 

The  denominator  is  oc'  for  (x,  V/(x) )  =  (y,  —  V/(y)),  as  well 
as  for  («,  V/(ic))  =  (y,  V/(^)).  Therefore  the  numerator  must  be 
O^for  {X,  v5X^)  =  (y,  -VAF)). 

Now 

^/JW)  v7X3r)+«xV  is  0«,  when  («,  ^/f(x))  =  (y,  -^^7))- 
Therefore 

VA^)V?X?r)+«.V  i3  of  the  form  c\>u  +  cf. 

Now  the  functions  })m,  ^)'m  are  co variants  with  regard  to  aji,  x^  and 
yi,  ^s,  of  weights  2  and  3.  This  covariantive  character  can  be  proved 
as  follows :  let  u  be  transformed  by  means  of 


into  ^u'  =  r*  -^''^  (zW)/^Mz% 

where  fiz=z  aib.2  —  aJbi, 

and  let  ^j',  ^3'  be  the  invariants  of /i(2:). 

Then     p {u' ;  g^',  (j.J)  ==  p(n/fi ;  /x^sj,  A^Vs)  =  H-^P (w ;  {72,  g^), 
and  ))'(a' ;  (//,  g^')  =  fi^'(i^ ;  {/o.  (73). 

Thus  Jj,  J)'  are  also  covariants  with  regard  to  the  two  sets  of 
variables  a?i,  x^  and  y^  y,.     They  are  of  orders  0,  0,  and  of  weights 
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2,  3.     It  will  be  remarked  that  u  itself  has  equally  a  covariantive 
character,  and  is  of  weight  —  1. 

Since  the  expressions  VA^)  V/(y )  +  ^^W.  )^u,  are  covariants  of 

weight  2,  c  and  c*  must  be  invariants  of  weights  0,  2.     When  /  is 
written  in  Weierstrass^s  normal  form 


Cr't 
~  -.  =1.  f. 


(zdz) 


,  Xi/x^  =  pu, 


we  have      V/(y)  =  0,  «,^a/  =  2a;ia?2. 
Hence 

Therefore  c.=  2,  c'  =  0,  and  these  are  the  values  in  the  general 
case,  since  c  and  c'  are  invariant. 

Therefore 


u^  =  V/(^)V/(y)4-«xV 

For  other  proofs  of  this  formula  see  Halphen,  t.  ii.,  p.  358; 
Ennei)er-Muller,  p.  27;  Klein,  Math.  Ann.,  t.  xxvii.,  p.  455. 
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CHAPTER  VIII. 

Double  Theta-Functions. 
§  223.     Consider  the  double  series 

H-2(74+(72/2)(v,+V2)] (1), 

where  ^^  gi,  hi,  h^  are  integers,  and  ?ii,  n,  are  supposed  to  take  all 
integral  values  from  —  oo  to  oo  independently  of  each  other.  This 
series  converges  absolutely  when  the  c[uantities  t„,  =  a„  -f-  i^„,  are 
chosen  so  that 

For  the  absolute  value  of  the  general  term  is 

exp  -  ir[iSn(ni  +  g,/2y  -f  2 P^{n,  +  g,/2)  {n,  -f  (7o/2)  +i922(rJ2  +  (72/2)^ 

-f- 2  yi(Hi  4- i7i/2)  4- 2  y,(w2  4- </2/2)], 

where  i^i,  tyj  are  the  imaginary  parts  of  v^  Vj.  When  n^  (or  Wj)  be- 
comes infinitely  great,  the  terms 

Ai(h,  -h  gri/2)«  +  2^^(ni  +  ^,/2)  (n^  4-  g,/2)  4-  /?22(w2  4-{7./2)^ 

tend  to  4-  QO ;  and  since  their  sum  is  arbitrarily  great  as  compared 
with  the  remaining  terms  in  the  brackets,  the  absolute  value  of  the 
general  term  tends  to  the  limit  0.     Since 

lim^:^'  =  0,     (k  =  1,2,3,...), 

where  ^  is  a  real  positive  quantity,  it  follows  that  the  sum  of  the 
series  composed  of  the  absolute  values  of  the  terms  of  (1)  is  less 
than  that  of  the  series 

(-T)-22[^n(ni4-9'i/2)»+2A.(^i+flri/2)  {iu^g,/2)  -\'p^(n,-hg,/2y 

4-2z/i(^»i4iJr,/2)42y,(»,+r/./2)]-. 
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It  can  be  proved  that  this  series  is  convergent  when  ic>l,  by 
the  extension  of  Cauchy's  integral  test  which  was  employed  in  §  77. 
The  terms  of  the  series  are  the  ordinates  of  the  surface 

at  the  points  of  a  network  formed  by  unit  squares  in  the  plane  fif* 
The  ordinate  ^3  is  infinite  only  at  points  in  the  plane  ^ifj  which  lie 
on  a  coniq ;  and  the  condition  ^,2*  <  Piifisi  ensures  that  this  conic  is 
an  ellipse.  When  this  ellipse  is  referred  to  its  axeS;  the  surface 
takes  the  form 

^3  =  (yiiiji*  +  722172*  +  yo)""*? 

where  yu  ^^^  ya  have  the  same  sign. 

Let  a  contour  be  drawn  in  the  plane  dd,  which  encloses  this 
ellipse,  and  conceive  a  cylinder  drawn  through  the  contour,  parallel 
to  the  axis  of  (3.  The  volume  contained  between  the  surface  and 
the  plane,  exterior  to  the  cylinder,  is 


V=jji^7jidrj.y, 


or  if  Vyuiyi  =  p  cos  0,  Vy^iy^  =  p  sin  $, 


=//: 


V  is  finite  if  the  integral  remain  finite  when  p  =  oo ;  that  is,  if  k  >  1. 

Now  the  sum  of  the  ordinates  is  equally  the  sum  of  parallele- 
pipeds whose  bases  are  the  unit  squares  of  the  network ;  and  if 
we  assign  to  each  square  that  ordinate  which  is  furthest  from  the 
origin,  these  parallelepipeds  lie  within  the  volume  F;  and  their 
sum  is  convergent  when  V  is  finite.  Within  the  cylinder  there  is 
only  a  finite  number  of  squares,  and  therefore  when  those  ordinates 
are  excluded  which  stand  on  the  ellipse,  the  sum  of  all  the  ordinates 
is  convergent.  In  the  case  when  the  ellipse  is  imaginary,  the 
cylinder  may  be  dispensed  with. 

The  excluded  ordinates  annul  the  real  part  of  the  exponent  in 
(1),  but  do  not  affect  its  convergence.  Accordingly,  the  series  (1) 
is  absolutely  convergent. 

[Pioard,  Traite  d' Analyse,  t.  i.,  p.  2G5  ;  Riemann,  Werke,  p.  452; 
Jordan,  Cours  d' Analyse,  first  edition,  t.  i.,  p.  1G9.] 
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§  224.  Subject  to  the  inequalities  already  stated,  the  series  (1) 
defines  a  function  of  Vi,  v^,  which  is  one-valued  and  continuous  for 
all  finite  values  of  the  variables.  This  function  is  called  a  Double 
Theta-Function,  and  is  written  in  one  or  other  of  the  forms 

OFgi    gil  (vi,  va);  SFgi    g2l{vi,  v^,  tu,  t^  t^); 

the  latter  form  indicates  that  the  moduliy  or  parameters,  are  th,  ti^, 
Tjs-     The  symbol       ^     .*     is  called  the  mark,  or  characteristic,  of 

the  function ;  and  the  quantities  gi,  g^,  h^  h^  are  called  the  constit- 
uentSy  or  elements,  of  the  mark.  We  shall  often  write  the  theta- 
f unction  more  shortly 


e 


gr 
K 


(^r). 


§  225.  Differential  equations.  When  the  general  term  in  (1) 
is  differentiated  twice  with  regard  to  v^  it  is  multiplied  by  a  factor 
{27rt'(w^4-gr^/2)  j*;  and  when  it  is  differentiated  once  with  regard  to 
T^  it  is  multiplied  by  7rt(n,  4- fiTr/^)^.  The  ratio  of  these  factors  is 
4iri,  and  is  therefore  independent  of  7ii,  n^.     Hence 

^e/&Vr^  =  4:iri&0/&Trry  (r  =  1,  2) ; 

and  similarly, 

§  226.  77ie  addition  of  even  integers  to  the  constituents  of  a  mark. 
In  the  series  (1)  replace  gi  by  gi  ±  2.  The  effect  is  the  same  as  that 
produced  by  writing  rij  ±  1  for  Wi.  But  Wi  ±  1,  like  n^  takes  all 
integral  values  from  —  oo  to  -f  oo.  Hence  the  series  is  not  altered, 
and  we  have  the  theorem  that 

Similarly,  g^  may  be  increased  or  diminished  by  2,  without  affect- 
ing the  value  of  the  function.  Next  replace  hi  by  h^  ±  2.  The 
general  term  of  (1)  now  acquires  a  factor  exp  ±  27r?("i +.7i/2), 
whose  value  is  (— l)*'i.  Similarly,  when  h.^  is  replaced  by  7^2  ±  2, 
the  general  term  acquires  the  factor  (—  l)*i.  By  a  combination  of 
the  preceding  results,  it  results  immediately  that 


e 


gr-^^K 


(tV)  =  (-l)2^rMr^ 


gr 

h. 


{Vr) 


(2). 
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With  the  help  of  this  formula  it  is  always  possible  to  replace 
the  integers  gr^  h^hy  0  ov  1 ;  this  leaves  the  original  theta-f unction 
unchanged,  except  perhaps  as  to  sign.  The  general  formula  for 
such  a  reduction  shows,  for  example,  that 


^rs      81(v„Va)  =  ^ 


p      81 

L4   isj 


n  oj<.„ 


Vj). 


§  227.     Even  and  odd  functions.     Changing  the  signs  of  Vj,  Vj, 

9r 


the  general  term  in  ^        ( — 1\)  is 

K 

This  may  be  written 
exp  iri[(Tu,  T12,  T22)(-  rii  -  gi/2,  -  Wj  -  gi/2y 


p=i 


r=l 


Now  exp  vi  ^  (2n^,  -|-  ^^,)  =  (—  1)^^»^,  and  the  remaining  factor 

r=l 

differs  from  the  general  term  of  (1)  only  as  regards  the  signs  of 
«i  +  9i/^9  ^h  +  (72/2.  But  —  (7?^  +  gr/2)  runs  through  the  same  set 
of  values  as  71^  -\-  gr/2,  of  course  in  the  reverse  order.     Hence  we  have 


0  gr 


i^-V,)={-^lY9Are 


9r 


(*v). 


This  theorem  shows  that  a  theta-function  is  even  or  odd,  accord- 
2 
ing  as  ^gjir  is  even  or  odd;  it  leads  to  the  division  of  marks  into 

even  or  odd,  according  as  the  corresponding  functions  are  even 
or  odd. 


§  228.     Tlie  theory  of  marks*    The  symbol  [^'    ^' '"  f""! 


com- 


posed of  the  2])  real  numbers  g^  h^  is  the  mark  associated  witli  a 
/)-tuple  theta-function.  We  shall  be  concerned  solely  with  marks 
whose  constituents  are  integers.  When  the  constituents  of  one 
mark  differ  from  those  of  another  mark  by  multiples  of  2,  the  marks 
are  said  to  be  congruent  to  each  other.     Thus 


r^'i'     0-2  ' '  •  ihl  =  pi     0'2"'  gpl 


*  Clifford,  MatbcmuUcal  Papers,  p.  356. 


DOUBLE  THETA-FUNCTIONS.  845 

when  g^  =  gr/  (mod  2),  and  h^  =  V  (mod  2), 

r=l,  2,  ...,2). 

Every  mark  is  congruent  to  a  reduced  marky  whose  constituents 
are  0,  1.  The  mark  is  said  to  be  even  or  odd,  according  as  %gjir  is 
even  or  odd. 

The  number  of  even  and  odd  marks.  The  number  of  reduced 
marks  which  can  be  formed  with  2p  integers  is  evidently  2^.  Let 
Ep  be  the  number  of  even  marks,  F,  the  number  of  odd  marks.  The 
lirst  column  is  (0,  0),  (1,  0),  (0,  1),  or  (1,  1).  The  first  three, 
when  placed  before  a  given  mark,  leave  its  character  (as  even  or 
odd)  unaltered ;  the  fourth  alters  the  character.     Hence 

Ep  =  3Ej,_i  -h  Fj,_iy 

Ej,  =  3  Fp^i  -f-  Ep_i. 
Therefore 

^^-j;=2(^^i-i^,_x)=  ...  =2'(^,^-i?'^)=  ...  =2'-^(^i-F0  ; 

that  is,  Ep-Fp^  2'.     But  E,^Fp  =  2^', 

hence  ^,  =  2^^  4- 2^^^  i?'^=2^^  — 2^\ 

In  this  chapter  we  consider  the  case  p  =  2.  The  number  of 
reduced  marks  is  16,  and  of  these  6  are  odd.  These  16  marks  may 
be  arranged  in  the  order 


00   10   01   11 

00   00   00   00 

(0  0)  (12)  (5  6)  (34) 


00   10   01   11 

10   10   10   10 

(2  3)  (13)  (14)  (2  4) 


00  10   01   11  I  00   10   01   11 

01  01   01   01   11   11   11   11  .  (A), 
(4  6)  (3  6)  (4  6)  (3  5)1(16)  (2  6)  (16)  (26) 


and,  for  this  arrangement  of  marks,  ^  L,  ^    C'-'u  ^^'2)  can  be  replaced, 

in  what  is  called  the  current-number  notation,  by  ^5(^1,  Vg),  and  simi- 
larly for  the  other  functions.  It  will  be  observed  that  Oq,  0^^  ^n,  B^ 
Ou,  Byi  are  the  6  odd  functions.  The  meaning  of  the  third  row  in 
the  table  will  be  seen  in  the  next  paragraph. 

§  229.     The  sum  or  difference  of  two  marks  is  found  by  adding 
or  subtracting  the  corresponding  constituents.     Thus 

V2^\    L62J    LseJ    LooJ 
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Let  us  denote  the  reduced  odd  marks,  namely, 

11  01  01  10  10  11 
01  01  11  11  10  10' 

by  (1)  (2)  (3)  (4)  (5)  (6), 

00 
and  the  even  mai'k  ^  ^  by  (0).    From  the  definitions 

00        ^ 

(l)  +  (3)  +  (5)  =  (0),     (2)  +  (4)  +  (6)  =  (0), 

and  therefore         (1)  +  (2)  +  (3)  +  (4)  +  (5)  +  (6)  =  (0). 

This  shows  that  the  sum  of  any  odd  marks  =  the  sum  of  the 
remaining  odd  marks.  Further,  (1)  -f  (3)  =  (5),  (2)  -f  (4)  =  (6),  etc. 
Excluding  (0),  the  other  15  marks  are  congruent  to  the  sums  of 
the  6  odd  marks  two  at  a  time.  We  have  just  proved  this  for  the 
odd  marks,  and  have  only  to  show  that,  of  the  15  duads  formed  from 
the  6  marks,  no  two  can  give  congruent  marks.  First  (1)  +  (2)  can- 
not be  congruent  to  (1)  -|-  (3),  since  (2)  ^  (3);  and,  secondly,  (1)  -f  (2) 
cannot  be  congruent  to  (3)  -h  (4); 

for  (5)^(6), 

and  (1)  + (2) +  (5)=  (3) +  (4) +  (6); 

therefore  (1)  +  (2)  ^  (3)  +  (4). 

Example.  Prove  that  any  even  mark  is  congruent  to  the  sum  of 
three  odd  marks,  in  exactly  two  ways. 

We  shall  name  each  of  the  fifteen  reduced  marks,  (0)  excluded, 
by  that  duad  to  which  it  is  congruent.     For  example,  since 


Lo  oj    Li  1 J 


+ 


10" 

11 


=  (3) +  (4), 


we 


shall  denote  by  (3  4) .     The  corresponding  theta-function 

will  then  be  ^3  4(?v);  and  the  excluded  function  will  be  written  ^oo(^-r)- 
It  may  be  remarked  that  for  an  even  mark,  (0  0)  excepted,  the  sum 
of  the  numbers  in  the  duad  is  odd,  and  for  an  odd  mark  the  sum  is 
even.  The  table  (A)  of  the  preceding  paragraph  gives  the  connexion 
between  the  marks  and  the  duads. 

As  in  the  case  of  the  single  tlietas,  the  notations  used  for  the 
double  thetas  are  numerous.  Tables  for  comparison  are  given  in 
Cayley's  memoir  (Phil.  Trans.,  t.  171,  1880),  in  Forsyth's  memoir 
(ib.,  t.  173,  1882),  and  in  Krause,  Die  Transformation  der  Hyper- 
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elliptischen  Fiinktionen  erster  Ordnung  (1886).  Cay  ley's  current 
number  notation  is  from  0  to  15,  instead  of  from  1  to  16 ;  and  he 
uses  the  letters  A^  B,  C,  D,  E,  F  instead  of  1,  2,  •••,  6  in  forming  the 
duads.  The  notation  of  duads  employed  here  is  based  on  Cayley's, 
and  agrees  with  that  of  Staude  if  we  replace  6  by  0  in  the  duads 
(Staude,  Math.  Ann.,  t.  xxiv.). 


§  230.     TJiepenods. 

Referring  to  (1),  the  change  of  Vr  into  Vr-^  fir  is  equivalent  to 
the  change  of  h^  into  A,  +  2/i,;  and,  therefore,  if  2  ft,  be  an  integer. 


e 


9r 
K 


{v,-^fJLr)=.0 


9r 


M 


(3). 


From  (2)  and  (3),  if  ^  be  an  integer, 


$ 


9r 

h. 


{Vr  +  llr)  =  (-l)^'»"e 


9r 

h. 


(tv) 


Let  fii  =  1,  /ijj  =  0.     When  ^i  =  0  (mod  2), 


e 


9r 

K 


(vi  +  1,  V2)  =  0 


9r 
K 


(yi»  Vi), 


and  we  say  that  1,  0  are  a  pair  of  periods  of  the  function ;  but,  when 
gi  =  l  (mod  2),  2  and  0  are  a  pair  of  periods.  Another  pair  of 
periods  is  0, 1  when  g3  =  0  (mod  2) ;  0,  2  when  (^a  =  1  (mod  2) . 

Write  for  shortness 

Then  the  typical  term  in  (1)  is 

exp^/[<^(n,4-9'lA^  ^h  +  92/2)  +  2^{n,-h9r/2)(v,'hK/2)l 

Consider  the  effect  of  changing  n, -|-gf,/2  into  n^ -^  g^/2 -{•  X^. 
The  expression  in  square  brackets  is  increased  by 

2(n,  +  g,/2)  ?^^^  +  ^(a„  a,)  +  2  2A,(iv  +  V2), 
and  therefore  it  becomes 
<^("i  +  9i/2,  «,  +  g,/2)  +  2  2(n,  +  g^/2)U  +  ^ ?*i^^  +  K/2\ 

+  «#•  (^1,  As)  +  2  2A,(r,  +  K/2) . 
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The  theta-function  accordingly  becomes 


6 


9r 

h. 


U  + 1  ^)  exp  «•  [,^  +  2  SA,(«,  +  A,/2)  ], 


where  <f>  =  </>(Xi,  kg). 

But,  as  the  change  contemplated  was  merely  the  change  of  g,  intc 
g,  +  2\„  the  function  also  becomes 


6 


M, 


K 

on  the  supposition  that  2  \.  is  an  integer.     Therefore 


exp  —  7ri[<^(Ai,  Xj) 

+  22A,iv  +  2A^r]     •     •     (4). 

If  Ay  be  an  integer,  the  function  reproduces  itself  except  as  to 

1  8(^ 

an  exponential  factor.     When  Ai  =  1,  A2  =  0,  -  -^  becomes  tj^  and 

2  oAy 

we  have  one  pair  of  quasi-periods,  tu  and  tu  ;  when  Ai  =  0,  Aj  =  1, 

-  -^  becomes  t^  and  we  have  another  pair,  tis  and  T22.     All  other 

periods  and  quasi-periods  are  compounded  from  the  two  pairs  of 
quasi-periods  and  the  two  pairs  of  periods  by  addition  and  sub- 
traction, the  general  form  being 

where  cj,  0  and  0,  €2  are  pairs  of  periods.  Where  there  is  no  danger 
of  misapprehension,  we  shall  use  the  term  periods  for  both  the 
true  periods  and  the  quasi-periods. 

§  231.     The  theta-function  satisfies  the  relations 


0  gr  I  ( Vi  +  1,  t's) 
K 

0    Or    (t'l,   1'2  +  1) 

h. 


K 


0     (Jr    (Vl  +  Tii,    V2-\-T,.)  =  {-l)\e\(Jr    (V,)  •  eXp-«-l(2Vi-f  Tl,  , 
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and  also  satisfies  three  differential  equations.  Conversely,  every 
function  which  satisfies  these  conditions  differs  from  0    ^  (Vr)  only 

by  a  factor  which  is  independent  of  the  variables  and  moduli.  The 
following  is  the  proof  generally  given  for  this  important  theorem 
(see,  for  instance,  Krause,  Die  Transformation  der  Hyperelliptischen 
Funktionen,  p.  5):  — 

Assume,  for  simplicity,  gi  =  g^=hi  =  Ju  =  0;  and  let  /( Vu  Vj)  be 
a  function  which  obeys  the  above  equations.  Because  /(Vi,  Vj)  is 
simply  periodic  as  regards  Vj,  Vj  separately,  it  must  be  expressible 
as  a  sum  of  exponentials 

CO  flO 

2       S    a. .  exp  2  iri(niVi  -f  n^Vj). 
The  third  condition, 

/(^l  +  Tu,  ^2  +  T12)  =f(Vi,  Vj)  exp  -Irt (2  Vi  -f  T„), 

gives  S  2a,^,^  exp  2  wi  [ni(i;i  -f  t„)  -f  ^^(Vs  -f  tu)] 

=  S  Sa^H^  exp  2  iri(niVi  +  njVa  -  Vj  -  |tu). 
By  equating  the  corresponding  terms  on  the  two  sides,  we  get 
a»,-i. »,  exp  iri  [  (2  7ii  -  1)tu  +  2  n,Tia]  =  a^^ 

and  repeated  use  of  this  relation  gives 

a«,n,  =  <h^  exp  iri'(wi*Tu  4-  2  nin^Tia). 

By  similar  reasoning  based  on  the  fourth  condition,  it  is  easy  to 

show  that 

ctQ^  =  Ooo  exp  irin^Tfi, 
Therefore 

/(vu  Vj)  =  Ooo  S  S  exp  wiXriini*  +  2  TiaWiWj  +  T22W2*  +  2  WiVi  -f  2  njVj) 
=at»^oo('yr). 

The  quantity  Otx)  is  independent  of  the  parameters,  in  virtue  of 
the  differential  equations.     For 

-jL  =4irt  -^; 

that  18,  a«,  ^  =  4  ^.  |^0„^  +  a«  g^J, 

therefore  ^^  «  0,  which  shows  that  Ooo  is  independent  of  th-  Simi- 
larly,  a^  is  independent  of  tu,  tjs. 
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§  232.     OenercU  formuloe  for  the  addition  of  periods  and  half 
periods. 

From  (3)  and  (4), 


gr  +  '^K 

If -A,  and  /v  be  integers,  this  is 


r 


^'+*ft) 


=  6 


6 


9r 

h. 


(V,)  .  exp  -  «■!•[</.  +  22Vv  +  2(gf^  +  A^)] 


(5), 


the  formula  for  the  addition  of  periods. 


Let  m  = 


9r 

,  mo  = 

A, 

K 

/^ 

;   then  for    1{g^  +  h^^^  the   symbol 


m  1 77io  is  used. 

If  A,  and  /i,  be  multiples  of  1/2,  write  A^/2,  f^./2,  in  place  of 
A^  /v     Then 


^ 


(7r 

=  (9 


(iV  +  M./2  +  j8<^/8M 


(7r  +  \ 


(6), 


the  formula  for  the  addition  of  half-periods.     If,  in  this  equation, 


K 


be  a  reduced  mark,  and  if  X^  fi^  receive  only  the  values  0,  1,  the 
reduced  form  of  the  new  mark  is 

h^-\-  fj^  —  2h^ 
since  each  constituent  is  now  0  or  1 ;  and  the  formula  becomes  • 


0 


9r 


+  2V.(^.  +  A,)1     .     .     (7). 


=  0 


*  Itl«  easy  to  remove  the  restriction  on  Ar,  fir  in  (7),  but  the  result  Is  seldom  needed.    Moit 
writers  oo  multiple  0-futiciioDS  leave  the  marks  In  the  general  formula  unreduced. 
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Example, 


6 


9r 
K 


(v,4-fv/2  4-^8*/ax,).^ 


9r 


(v,-^/2-i8^/&X,) 


=  (— l)2(i7H-Ar)Mr.^ 


(v,).exp[-iriV2]. 


^r  +  fV 

From  formula  (7)  it  is  clear  that  each  of  the  16  the ta-f unctions  can 
be  changed  into  any  of  the  other  15,  save  as  to  an  exponential  factor, 
by  the  addition  of  some  pair  of  half-periods ;  the  number  of  pairs  of 
values  of  Art  /A^  given  by  A,  =  0,  1  and  /£,,  =  0,  1  being  just  15,  when 
the  case  Ai  =  Xj  =  /m,  =  /aj  =  0  is  excluded. 

In  the  current  number  notation  the  result  of  adding  two  marks 
is  not  immediately  evident,  but  the  case  is  otherwise  with  the  nota- 
tion by  means  of  duads.  After  the  addition  of  half-periods  the 
suffix  of  a  theta-function  is  altered.  To  obtain  the  new  suffix  from 
the  old,  when  any  half-i)eriods  are  added,  let  («),  (j3),  (y),  (8),  (c), 
(^),  be  the  six  odd  marks  (1),  (2),  (3),  (4),  (5),  (6),  in  any  order, 

and  observe  that  we  may  regard  as  a  mark.     Let  it  be 

expressed  in  the  form  («)  -f  (j3)  or  (a)3).     Four  cases  arise :  accord- 

gr 


mg  as 


K 


is  of  the  form  (yS),  («y),  («^),  (00), 


gr-¥K   isoftheform  (a)-f()3)  +  (y)  +  (8), 
K  +  y^  («)  +  W  +  (a)-h(y), 

(«)  +  (i3)  +  («)  +  (^), 

(«)  +  W; 

and    therefore  =  (c{),    {Py),   (00),    (a/3).     We  can  express  this 
shortly  by  the  symbolic  equations 

(«/3)^oo  =  V 
No  attention  is  here  paid  to  the  exponential  factor,  which  is 
readily  filled  in  from  formula  (6).     As  an  illustration  of  the  above, 

^®*    7  r"  ni  M     r      on  r     ^^^^^  ^^^'^  marks   are    (36),    {p^)\ 
hence  the  new  theta-function  is  0^\  also  the  multiplier  is 


Hence 


eXp  -TTl/^^-f  i'2  + 


6»(y\  +  TuA  ^2  +  W2)  =  0^^{i\,  v,^  exp  -  TTi (T22/4  +  V2  +1/2). 
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11 

01 

10 

01' 

11' 

10' 

01 

10 

11 

01' 

11' 

10' 

§  233.  It  is  well  to  notice  that  the  symbol  m  |  m©  of  §  232  =  1 
or  0  (mod  2),  according  as  m  and  m©  do  or  do  not  contain  a  common 
letter.    To  prove  this,  we  write  the  odd  marks  as  follows :  — 

1,3,5 

2,4,6 

and  observe  that  if  w  and  ?7io  be  different  marks,  selected  from  the 
same  row,  m  |  wi^,  =  1 ;  if  m,  7^0  be  selected  from  different  rows, 
m  1 77io  =  0,  while  m  |  m  =  0.     Now 

aj3|«y  =  a|a-ha|/3  +  «|y  +  )3jy 

=  «|)3  +  «|y  +  i8|y; 

either  a,  )8,  y  are  all  from  the  same  row,  or  two  of  them  are  from 
the  same  row.     In  either  case, 

«l/3  +  «|y  +  )3|y  =  l. 

Again,  a)8|  y8  =  «  |  y  +  a  |  8  +  )3  |  y-f)S  |  8; 

if  y,  8  be  from  the  same  row,  a  |  y  -f  «  |  8  =  0,  and  )S  |  y  -f  )3  j  8  =  0 ; 

but  if  y,  8  be  from  different  rows,  a  |  y  -|-  «  ]  8  =  1,  and  )8  |  y  +  )3  |  8  =  1. 

In  either  case 

«/?  I  y8  =  0. 

Lastly,  it  is  evident  that  00  |  a/?  =  0. 

It  will  be  useful  in  the  sequel  to  remark  that,  given  wi„  =  («)3), 
there  are  eight  marks  m  such  that  m  |  mo=0;  and  that,  since  m  \  7no=0 
implies  (m  -f  wIq)  |  ??io  =  0,  these  eight  arrange  themselves  in  four 
pairs :  — 


m 

Wl  T  "^fl— ^''^  * 

00 

«/8 

yS 

«{ 

r« 

fS 

yf 

8c      J 

(B); 


and  that,  similarly,  when  m  |  mo  =  1,  there  are  eight  marks  m  which 
may  be  arranged  in  the  four  pairs 

a8  /38       1. (B'). 

<  Pi 
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Since  the  mark  Wq  can  be  chosen  in  15  ways,  (00)  being  ex- 
cluded, there  are  30  such  sets  of  four  pairs,  into  which  fall  the 
16  •  15/2,  or  120,  pairs  which  can  be  formed  from  the  16  marks. 

§  234.     The  Rosenhain  hexads. 

The  six  odd  marks  form  a  Rosenhain  hexad,  or,  simply,  a  hexad ; 
and  any  six  marks  obtained  from  the  odd  ones,  by  the  addition  of 
the  same  pair  of  half-periods,  also  form  a  hexad.  Thus  there  are  16 
hexads,  as  follows :  — 


(12 
(13 
(14 
(15 
(16 
(23 
(24 
(25 
(26 
(34 
(35 
(36 
(46 
(46 
(56 


K 

e^ 

e^ 

^24 

e^ 

e» 

6^ 

6m, 

6^ 

tfu 

035 

Oi. 

^00 

6^ 

tf» 

tf« 

o» 

tf« 

«« 

K 

tf« 

Via 

Oi. 

035 

^35 

o« 

^00 

<>« 

«« 

0M 

^36 

^34 

««, 

^35 

Ou 

$12 

^12 

e^ 

«« 

^34 

o« 

6» 

«« 

0.. 

«« 

^00 

o« 

e» 

dn 

o« 

$13 

e^ 

«.» 

6^ 

o« 

6u 

^»4 

^46 

^24 

^00 

Ou 

tf« 

tf« 

S-js 

0M 

tfu 

Ois 

^00 

^« 

^10 

Ol3 

«M 

^16 

^tA 

^2i 

tf« 

^34 

^23 

^26 

^34 

^14 

$25 

^56 

013 

«» 

0]2 

V23 

^28 

^00 

0'2A 

O^i 

Om 

^10 

^13 

0« 

02S  ^ 

(C). 


The  hexads  will  be  named  by  the  pairs  in  the  coli^mn  to  the  left. 
For  example,  the  hexad  [15,  00,  13,  16,  12,  14]  will  be  called  the 
hexad  (35).  In  each  hexad,  except  the  first,  there  are  two  odd  func- 
tions ;  any  two  hexads  have  a  common  pair  of  functions ;  and  any 
function  occurs  in  six  hexads.  The  hexads  are  of  two  types,  which 
may  be  called  pentagonal  and  triangular.     The  pentagonal  ones  are 

of  the  form 

00,  ap,  ay,  aS,  ac^  a{, 

and  are  obtained  from  the  original  hexad  by  the  addition  of  an  odd 
mark.     The  triangular  ones  are  of  the  form 


aA  Pyt  y«>  8€,  cC,  £8, 
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and  are  obtained  from  the  original  hexad  by  the  addition  of  an  even 
mark.  Any  pair  of  functions  belongs  to  two  hexads.  Thus  0^ 
0y^  belong  to  the  two  triangular  hexads 

(a^€,  y8{)  and  (ajSC  ySc). 

The  functions  0^,  0^^  belong  to  the  pentagonal  system  (a)  and 
to  the  triangular  system  (a)8y,  8c{).  The  functions  doo>  ^«^»  belong 
to  the  two  pentagonal  systems  a  and  p.  The  name  of  each  hexad 
is  inferred  from  the  marks  in  it  very  simply.  In  the  triangular 
hexad  («)3y,  8c{)  the  figures  in  ea-ch  triad  are  all  like  (all  odd  or  all 
even),  or  two  are  like  and  one  unlike.  If  all  are  like,  the  hexad  is 
(00);  if  not,  the  two  unlike  ones  name  the  hexad.  For  instance, 
the  two  unlike  ones  in  (126,  345),  which  are  1  and  4,  name  the 
hexad  (14).  The  hexad  is,  in  point  of  fact,  derived  from  (246, 135) 
by  the  interchange  of  1  and  4.  In  the  pentagonal  hexad  (a)  the 
hexad  is  named  by  the  two  figures  congruent  to  a;  for  instance,  we 
speak  of  the  hexad  (35)  instead  of  the  hexad  (1). 

§  235.     Tke  Gopel  tetrads. 

Any  two  marks  belong  to  two  hexads ;  a  third  mark  can  be  chosen 
in  six  ways,  so  that  the  three  do  not  belong  to  any  hexad.  If  the  two 
be,  for  instance,  00  and  afi,  the  third  is  chosen  from  yS  •  c(;,  yc  •  S{, 
yi-  8c;  for  it  must  belong  to  neither  of  the  pentagonal  hexads  («), 
(P).  Taking  any  of  these  six  marks,  say  yS,  the  marks  00,  aJ3,  yS  do 
not  belong  to  any  hexad,  and  further,  no  three  of  the  four  marks 
00,  afij  yS,  €{  belong  to  any  hexad. 

Such  a  system  of  four  marks  or  functions  is  called  a  Gopel 
tetrad.  It  is  evident  that  a  Gopel  tetrad  may  be  constructed  by 
taking  any  two  of  a  set  of  four  pairs  (§  233).  From  the  30  sets 
of  pairs,  two  of  a  set  can  be  chosen  in  30  x  6  ways ;  and  since  a 
tetrad  is  compounded  of  pairs  in  three  ways,  as  00  •  ap,  yS*  c^ ;  00  -yS, 
aP't^\  00. cf,  afi-yh,  the  total  number  of  Gopel  tetrads  is  30  x  6/3 
or  00.  There  are  15  of  the  type  00  •  a/J  •  yS  •  c{,  and  45  of  the  type 
ay  Py  «8  •  /38. 

§  236.     Tlie  zeros. 

It  is  evident  that  an  odd  ^-function  vanishes  when  v^  and  n 
vanish.  We  express  this  by  saying  that  0,  0  are  a  common  pair 
of  zeros  of  the  first  hexad.  The  second  hexad  is  obtained  by  the 
addition  of  the  half-periods,  which  have  the  mark  (12),  to  ri,  r^; 
that  is,  by  writing  v,  +  ti,/2  for  i\.  Therefore  rn/2,  tyi/2  are  a 
common  pair  of  zeros  for  the  second  hexad ;  and  so  on.     Thus  six 
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pairs  of  zeros,  which  are  incongruent  as  regards  the  periods,  are 
determined  for  each  function.  For  instance,  referring  to  the  posi- 
tion of  ^00  i^  the  columns  of  the  table  of  hexads,  we  see  that  ^oo 
vanishes,  when  v„  v^f  are  equal  to  the  half-periods  (13),  (35),  (15), 
(24),  (46),  (26)  ;  that  is,  when 

r,  =  (1  +  ru)/2,  (m  +  ri,)/2,  (1  +  ru)/2,  (1  +  Tu  +  ri,)/2,  tu/2, 

(H-r„)/2, 

v.,  =  Tu/2,  (l  +  ria  +  Tffi)/2,  (l  +  T22)/2,  (T,2  4-ra)/2,  (l4-ro2)/2, 

(H-Ti,)/2. 

§  237.     Approximate  values  of  the  functions. 

In  the  double  scries  (1)  consider  the  lowest  powers  of  expHru,  expiriVis, 
exp  iriTjo.  If  gi  =  0,  ^2  =  0,  the  lowest  power  occurs  when  m  =  na  =  0,  and  is 
then  merely  1.    If  i7i  =  1,  (72  =  0,  the  lowest  power  occurs  when  m  =  na  =  0  and 

when  wi  =  —  1,  na  =  0 ;  and,  combining  these,  it  is 

• 

2 COS  ir(ri  +  hi/2)  exp  J  Wth. 
Similarly,  if  j/i  =  0,  j/a  =  li  the  lowest  power  is 

2  cos  T  (t?3  +  A2/2)  exp  J  Ht22, 
I^  fl'i  =  1»  (7a  =  1>  the  lowest  powers  are  contributed  by 

nu  n2  =  0,  0;  _  1,  0  ;  0,  -  1 ;  -1,-1, 
and  are 

2  cosir^ri  +  t?a  +  ^^^\  exp  ^  (rn  +  2ri3  +  r^) 

+  2  cos  T  ^ vi  - 12  +  ^^-^)  exp  J  (rn  -  2  r^  +  raa) . 

These  values  are  sometimes  useful  for  the  verification  of  formulae.  If  we 
put  n  =  t?3  =  0,  we  obtain  approximate  values  of  0afi(fiy  ^)  ^or  small  values  of 

exp  iriTii,  exp  TiVio,  exp  irir^. 

When  (afi)  is  any  even  mark,  the  value  of  Oa$(0,  0)  will  be 
denoted  by  c^. 

§  238.     RiemanrCs  theta-formula. 
Let  ar -h  br -\- c, -{-  d,  =  2a/  ' 

a,4-^-c,-(Z,  =  2V 

y v.^*}" 

a,  —  b,  +  c,  —  d,  =  2c,'  I 
o,-6,-c,  +  c?,  =  2d/ 

(r  =  l,2). 
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Solving  these  equations  for  a^  h^  c^  d^  we  find  that  the  equa- 
tions (i.)  are  still  true  when  unaccented  letters  are  replaced  by 
accented,  and  accented  by  unaccented.  Hence  accented  and  unac- 
cented letters  may  be  interchanged  in  any  equations  we  may  deduce. 

When  Of  becomes  ^r  +  fir  +  T^x^,  \-  =  0,  1;  /Ar  =  0,  1, 

a/  becomes  ^'  "^  2^^  "*"  4  ^' 

and  the  same  change  is  made  in  hj,  c^',  dj.    By  such  additions  of 
periods  and  half  periods,  dji^  becomes,  from  formula  (5), 

d^aycxp  —  iri  [<^ -h  2  SA^a^  +  m  I  iWo], 

and  B^aJO^hJO^cJO^d^'  becomes,  from  formula  (7), 

exp  —  Trt  [<^  -f  2A^(a^'  -f  6/  -f  c/  +  d,')  +  an  even  integer], 
or  &^..a: .  B^^h:  •  ^^-.c/  •  ^^.4/  •  exp  -  ,ri(i^  +  22X^,). 


where  m'  = 


Now  when  m'  runs  through  all  the  16  possible  values,  m"  does 
the  same. 

Hence  2(-  1)" "^^^/  .  M/ .  ^^c/  •  M/, 

summed  for  all  reduced  marks,  obeys  the  fundamental  relations  of 
§  231,  when  regarded  as  a  function  of  a,;  that  is,  it  reproduces 
itself,  save  as  to  the  exponential  factor  exp  —  tt?- [<^  -f  2  2\.a^  4-  m  \  m^. 
Therefore  it  differs  from  O^a^  only  by  a  factor  independent  of  a^ 
Similar  reasoning  holds  for  h^^  c^  d^  so  that 


m 


where  A;  is  independent  of  a^  b^  c^  d^,  and  therefore  either  a  numeri- 
cal constant  or  a  function  of  the  moduli  th,  ti2?  Tgo. 

There  is  a  more  general  form  of  the  theta-formula  which  has 
been  used  by  Prym  and  Krazer  as  a  basis  for  their  researches  on 
the  theta-f unctions.  This  extended  formula,  in  the  case  p  =  2,  can 
be  found  by  changing  b^  c^,  d^  into 


DOUBLE  THETA-FUNCTIONS. 


867 


where  V+V'+V"=/*r'+/*r"+ftr'"=0,  and  <^<«>  means  <^(X/«>,  VO- 
For  then  a/  is  unchanged,  by  (i.),  and  br,  c^  d^  are  changed  by  pre- 
cisely the  same  amounts  as  6^',  c/,  d,'.  By  these  additions  of  half- 
periods  any  mark  m  is  changed  into  mmi,  wwij,  wiwij,  where 


mi=: 


V 

Mr' 

,  m,= 

V 

,  m,= 

V" 

m/" 

and  the  marks  mnii,  mnij,  mm,  are  unreduced.  The  right-hand  side 
of  the  formula  (8),  already  obtained,  changes  by  a  three-fold  use 
of  formula  (6)  into 

exp  -  irij J  C^'  +  <!>"  +  4>"')  +  ^(K'br  +  K"cr  +  X/"d,) 
On  the  left-hand  side  of  (8)  there  enters  the  same  exponential,  since 

Hence,  2(-  l)-""'^«a;  •  ^^.^6/ •  B^-^c^ .  S^.^d^ 

A:  being  the  same  as  before. 

§  239.     Changing  d/  into  -  d/,  write  as  in  §  211, 


(9), 


2a/=  a,-f&r+Cr4-d, 
26/=  a^4-6^— c^— d, 
2c/=  a,— 6,4-c^--d^ 
2d/=  — a^4-6^4-c,— d^ 


2a/'=  a/+V+c;+d;,2a,=  a/'+V'+c/'+d/' 
2V'=  a/+V-c/-d;|26,=  a/'-fV-c/'-d/ 
2c;' =     aZ-V+V-fV  2c,=    a/'-V+c/'-d/ 

2d,=-a/'-fV'+c;'--d;'. 


2d/'  =  -a/+6/+Or'~rf/ 
The  formula  (8)  is  now 

and  similarly,  by  virtue  of  the  remark  about  interchange  of  accents. 

Let  m  be  any  odd  mark.     Then,  if  we  write 

XJ'^^  for  M/-) .  0/«^ .  d^c;«) .  M/«), 
we  have,  after  subtraction, 

where  the  summation  applies  to  all  odd  marks. 
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It  has  been  stated  (in  tr  233)  that  when  m,  m'  are  like  odd  marks, 
m|m'=l;  when  ?/i,  m'  are  unlike,  m|m'=0;  and  when  w,  rn'  are 
identical,  m|m'=0.  Therefore,  putting  for  example  w=  (13),  the 
last  equation  becomes 

^(^la  "f"  ^13    )  =^  —  "^(^13    —  ^15    —  ^35    "f"  ^24    "I"  ^«    "f"  ^46  )  » 

or         Ar(Xj3  -f"  ^13  )  "f"  4  ^la  ^^  -^  (^13    1  ^15  "f"  ^35  —  ^34  —  ^28  —  ^46  )• 
Similarly,  k{X^^  4-  X,^")  -f  4  X15'  =  the  same  expression.     Therefore 

k{X^  +  V)  +  4  X13'  =  A:(X,,  +  y^")  +  4  X^,'. 
The  same  is  true  for  any  interchange  of  accents,  so  that 

^'(>^i3  4-  K,')  +  4  X^"  =  k(X^  +  V)  +  4  X^". 
Therefore  by  subtraction 

(A;  -  4)  (X^-  _  X„")  =  (fc  -  4)  (X„'  -  X„"), 

an  equation  which  cannot  be  true  for  all  values  of  aj,  aj',  etc.,  except 
when  A:  =  4.  For  instance,  if  a/  =  a/'  =  the  half  period  (15),  X^ 
and  >^i3"  vanish,  while  the  other  terms  need  not.  Therefore  for 
certain  values  of  the  variables  A:  =  4,  and  since  k  is  independent  of 
the  variables,  its  value  is  always  4.  Writing  ^^  for  X»,  4- ^»' +X«", 
we  have 

2  1/^13   =   Ajg      4-  X,5     +   Agj     X^     Xjjg     —  X^ , 

and  therefore 

^^+{-ir'^'^^=o (10), 

where  m  and  m'  are  different  odd  marks. 

§  240.  Dealing  similarly  with  the  general  formula  (9),  we 
have 

=  2(-  1)-  -"^^.a/  .  ^^,,,6/  .  e^.^f:  .  ^^.^(7/. 
Cose  i.     Let  mm^  be  an  odd  mark.     Then,  by  subtraction, 

where  XJ*>  now  denotes  (9^a/«> .  6'„.,„,6/*)  •  ^«^/V«>  •  ^«>./V*\  and  m'wJa 
is  any  odd  mark.  Let,  for  example,  ??i3  =  (12).  Then,  because 
mm^  and  m'm^  are  odd  marks,  7/i  and  m'  belong  to  the  hexad 

14,  16,  23,  25,  35,  46, 

derived  from  the  hexad  of  odd  marks  by  the  operation  (12),  as 
in  §  234. 
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The  symbol  7n  \  m'  =  1,  when  m  and  lit'  have  one  common  figure. 
To  fix  ideas,  suppose  m  =  (14);  then 

2(^14  +  ^14    )  =  —  ^14    +  ^16    "h  ^46    —  ^28    —  ^25    —  ^35  ) 

or,  if  ^.  =  5XJ«), 

and  therefore     ^„  +  (— !)"'"•>«•'  =  0 (11), 

where  m  and  m'  belong  to  the  hexad  (12).     And  similarly  for  any 
liexad. 

§  241.     Case  ii.     Adding  the  same  equations,  we  have 

2(X.-X.")=2(-l)-'-V, 

w  here  m'm^  is  any  even  mark,  mwig  any  odd  mark.     Interchanging 

the  accents,  we  have  in  all  three  such  equations,  which  give  on 

addition 

2(-l)-""iA*.  =  0. 

To  reduce  this  equation,  which  contains  ten  terms,  let  us  take 
two  different  Vtalues  of  m.  First  let  these  be  of  the  form  («)8),  (yS)? 
as  for  instance  (12)  and  (34).  These  belong  to  two  hexads,  (23)  and 
(14).  If  both  values  of  m  make  mm^  odd,  m^  must  be  (23)  or 
(14).  Selecting  the  value  7^3  =  (23),  m'  is  anj'  mark  not  contained 
in  the  hexad  (23),  since  m'wig  is  even.  That  is,  m'  is  obtained  from 
any  even  mark  tf  by  the  addition  of  (23).     The  even  marks  are 

00,  12,  14,  16,  23,  25,  34,  36,  45,  56, 

and  therefore  m'  is  one  of 

23,  13,  56,  45,  00,  35,  24,  26,  16,  14. 

When  m  takes  in  succession  the  values  (12)  and  (34),  2(--l)"*'"'V*' 
becomes  respectively 

and     —  i/'jB  —  "Aw  +  "Am  —  '^45  +  ^00  —  fe  —  «A24  +  ^26  +  "Aw  —  ^U  =  0- 
Therefore,  by  subtraction, 

But  this  equation  may  be  obtained  directly  from  the  considera- 
tion of  the  ten  even  marks  ;  for 

m'  =  ,y  +  (23); 

therefore  m  |  w'  =  m  | t;  -f  m  |  (23), 
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and  consequently  2  (  —  1 )  * '  V*-  =  0.  Writing  out  S  (  —  1 )  " '  '^,  when 
m  =  (12)  and  (34),  we  may  combine  the  expressions,  and  replace 
each  rj  that  remains  by  the  corresponding  m'.  Thus,  from  the  even 
marks  00,  12,  14,  16,  23,  25,  34,  36,  45,  56,  m  =  (12)   gives  the 

sequence     ^oo  +  ^12  —  ^m  —  *^u  —  ^23  —  ^25  +  ^34  +  ^ae  +  ^«  +  ^« » 
m  =  (34)  gives 

the  half-difference  is 

—  ^16  —  ^25  +  ^36  +  ^45 (12), 

and,  when  (23)  is  added  to  each  mark,  there  results  as  before  the 
equation 

^35  +  ^45  =  ^26  +  ^16- 

The  other  value  for  wis  is  (14).  This,  in  the  second  method  of 
reduction,  has  only  to  be  added  to  each  mark  in  formula  (12),  giving 

^46  +  ^36  =  ^25  +  ^15- 

The  argument  is  clearly  independent  of  the  choice  of  (a)3),  (y8), 
when  both  are  even;  and  it  is  left  to  the  reader  to  verify  that, 
whatever  be  the  marks  7/i,  provided  their  form  is  (a)8),  (yS),  the 
reduced  equation  is 

Next  let  the  marks  m  be  («/9),  («y).  For  the  sake  of  definiteness 
suppose  them  to  be  (12)  and  (13).  The  values  of  m^  are  the  names 
of  the  liexads  in  which  (12)  and  (13)  occur,  namely  (35)  and  (25). 
When  m=  (12),  2(  — l)"*'Vi,  is,  as  before, 

•AoO  +  ^12  —  «Al4  —  'Al6  —  fe  —  fe  +  '^34  +  ^m  +  ^45  +  ^56  ; 

when  m=  (13)  it  is 

«A(«)  —  «Al2  —  'Ah  —  'Aw  —  'A23  +  'A25  —  '/'34  —  'Ass  +  'A45  +  ^58- 

The  half-difference  is 

'A12  —  'A25  +  'Aw  +  'Ase- 
Therefore,  when  7u.  =  (35), 

'A23='A4C  +  'A45+'A56> 

and,  when  7713  =  (25), 

^00  =  »Ai5  +  'Ai^i  +  'Ai-- 
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This  proves  that  for  two  marks  of  the  form  (aj8),  (ay),  of  which 
one  is  even  and  the  other  odd,  we  have  results  of  the  forms 

^Py  =  ^«^  +  ^^  +  ^««> 

and  it  is  left  to  the  reader  to  show,  by  working  out  a  typical  case, 
that  the  results  hold  for  any  pair  of  the  form  («)8),  («y). 

Lastly  let  the  marks  m  be  (a)8),  (00)  ;  say  (12),  (00).  Then 
m3  =  (35)  or  (46)  and  2(-  1)*' V,  is 

or  ^00  +  ^13  —  ^14  —  ^16  —  ^28  —  'A25  +  «A»4  +  'Aae  +  ^45  +  ^M. 

The  half-difference  is 

^14  +  ^W  +  ^23  +  ^25- 

Therefore,  when  m^  =  (35) , 

«Aa6  +  ^24  +  «A25  +  ^28  =  0, 

and,  when  m8  =  (46), 

This  proves  that  for  the  form  («)8),  (00),  when  (afi)  is  even,  we 
have  results  of  the  form 

r 

and  the  same  result  holds  when  («)8)  is  odd. 

Combining  these  facts,  we  have  the  result :  — 

Of  the  ten  marks  which  are  not  in  the  hexad  m^,  four  are  in  any 
other  hexad.  If  this  other  hexad  be  triangular,  then  according  as  the 
four  marks  are  of  the  form  af,  )8f ,  yc,  8c  or  )8y,  c{,  fS,  8c,  there  is  the 
relation 

or  \ppy  =  l/Te^  -f  l/r^a  -f  ^6e. 

But  if  the  other  hexad  be  pentagonal,  then  according  as  the  system 
of  four  marks  does  or  does  not  contain  (00),  there  is  the  relation 

or  l/r^y  +  1/^06  +  ^at  +  'Aa^=  0. 

All  these  come  under  the  formula 

^^  =  2(-l)"'-V-.' (13), 

where  m  is  any  one  of  the  four  marks,  m'  is  in  turn  the  other  three. 
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When  the  four  marks  are  given,  rtis  is  determined  as  follows. 
To  the  hexad  belong  two  other  marks,  which  appear  in  the  hexad 
(ms).  For  instance,  let  the  four  be  12  .  34  •  45  •  53,  belonging  to  the 
hexad  (14).  The  remaining  marks  16-26  also  belong  to  (24). 
And  (24),  when  combined  with  any  of  the  four,  gives  an  even  mark 

§  242.     Formula  for  the  reduction  of  the  marks  in  i/r^. 

Let  mi  and  m^  be  reduced  marks ;  we  shall  determine  the  formula 
which  will  enable  us  to  reduce  the  marks  in  such  a  product  as 
e  e  ^  0  ^  0 


By  §232,     <?....  or  <Ji^'  +  ^i 


is  reduced  by  the  factor 


expire2^^;(<7,  +  V)- 
Similarly  for  m-{'m2',  and  for  m  —  mi  —  Wj  we  have 


e 


=  0 


exp  7ra(/x/  +  tlr")(gr  +  V  +  V). 


9r,  +  V  +  V' 

The  last  mark  will  be  reduced  by  a  factor  of  the  form 

exp  7rt2K,(^,  +  V  +  V)> 

where  k^=0  when 

K  +  hr  4-  Mr"  =  0  or  1, 
and  =1  when 

A,-h/^;4-//;'  =  2or3; 

these  are  all  the  permissible  values  of  h^  -f-  /x,'  -+-  ijlJ\  inasmuch  as  m, 
TWi,  m2  are  reduced. 

The  conditions   are   satisfied  by   Kr  =  hr{fJir+fJ^r^)  +  fJ^rVr'y   the 
reducing  factor  for  m  —  ?n,  —  m2  is 

exp  TTi  2(</,  4-  a;  +  A/')  (k,  +  m/  +  /^r"), 
and  the  whole  reducing  factor  is 
exp  TTi  2  [2  gAit^r'  +  f^r")  +  /ir(A;/x/  +  a;  V  +  X/'V/") 

-hC7.-A;")(;x,v-h/x,'  +  /x;')], 

or,  omitting  a  factor  which  is  independent  of  7n, 

exp  TTl  [2/l,(A,V  +  VV)  +  Oritur' f^r"  +  m/  +  f^/')  ]  '         «         (14). 

This  result  is  not  altered  by  writing  V";  /^r'"  foi'  A,',  /i,'  or  for 

A    "      ML  " 
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§  243.     Addition  theorems, 

I.     When  m'wj  is  odd,  let  us  put 

a^    6^,    c^    d,  =  tv  +  v/,  0,  0,  Vr  —  v/. 

Then  a/,  6/,  c/,  d/  =  r^  v/,  v/,  -v^ 

and  a;',  6/',  c/',  d/'  =  r/,  Vr,  ^'r,  v/- 

Let  m  =  (13),  m'  =  (lo).  We  seek  to  express  the  relations 
between  ^,3(1;  ±  v'),  6^(v  ±  v')  and  ^functions  of  v,  v',  using  for 
that  purpose  formula  (11), 

^.+  (-l)"'"V.=0, 
in  which  mm^  fn'm^  are  odd  marks. 
Since  mm^  and  m'/yig  are  odd, 

m8=(00)  or  (35). 
Taking  wi3=  (35),  we  have 

mx  +  m2=(35). 

Now  in  order  that  the  functions  0^,  B^>,  with  the  arguments 
Vr  ±  v^\  may  not  disappear,  it  is  necessary  that  the  marks 

mi +  (13),  mi  4- (15),  m2  +  (13),  m,-h(15) 

be  even.  Therefore  mi  and  7w^  must  be  selected  from  (12),  (14), 
(10),  (24),  (26),  (46).  The  condition  mi  +  m^=(35)  further 
restricts  mi,  m^  to  the  three  pairs 


12,46;    14,26;    16,24. 


Take 


mi = (12) = 


10 
00 


,  mj  =  (46)  = 


01 
01 


The  reducing  factor  of  §  242  is  ( -  1  )^»;  that  is,  +  1  for  m  =  (13), 
1  for  m'  =  (15).     Therefore,  from  formula  (11),  since 


and 


m,  mrrii,  mm^,  mm3  =  (13),  (23),  (25),  (15), 
m\  m'mi,  rn'mg,  m'm3  =  (15),  (25),  (23),  (13), 


C23Cjb}^i3(v  +  v')e^{v  -  v')  +  e^{v  +  r')^L-^(y  -  v') } 

—  2  ^13^23  ^25  ^15  "f"  2  ^13  ^23^25^15    =  6, 


where  the  arguments  of  0  are  v^^  v^  and  those  of  ff  are  v/,  ^2'' 
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II.   In  the  second  case,  when  m^m^  is  even,  we  use  formula  (13), 

Let  ttr,    b^    c^    dr   =v,  +  vJ,Vr-v,',0,0; 

then  a/,  6/,  c^',  d/  =v^  v^  t'/,  —v/j 

and  aj\  6/',  c/',  d/'  =  v^  v^  v/,  t?/. 

Let  two  of  the  four  marks  be  (13),  (15),  and  mi  =  (35).  That 
^i3(v±v')  and  0^{\3±v^)  may  not  disappear,  we  may  choose 
ma  =  (12),  mg  =  (46).  From  either  of  the  two  hexads  which  contain 
(13)  and  (15)  two  other  marks  must  now  be  selected.  But,  in  order 
that  for  these  0^{v  ±  v')  may  not  enter,  we  impose  the  condition 
that  mm2  be  odd.  This  restricts  the  choice  to  (14),  (16)  from  the 
hexad  (35),  or  to  (35),  (46)  from  the  hexad  (00).     Choosing 

m  =  (13),  (15),  (14),  (16), 

we  have  m7Wi=(15),  (13),  (26),  (24), 

?7im2=(23),  (25),  (24),  (26), 

mm3=  (25),  (23),  (16),  (14), 
and  the  reducing  factor  =  1,-1,-1,  1 ; 
the  reducing  factor  of  §  242  being,  as  before,  (— l)'t. 

The  equation 

«Ai3  4-  »Aio  4-  «/'M  -h  'Aio  =  0 
becomes 

or      c,jsp.^\0^{v  4-  v^)Oi,(v  -  v')  -  e,,{v  +  v')0,,{v  -  v')  { 

Similarly,  if  we  replace 

«„  6^  c,,  d,  by  0,  V,  +  r/,  r^  -  tv',  0, 
tlie  rest  of  the  work  being  unaltered,  we  have 
CHCie\O^M{o  4-  v')e.j,(v  -  v')  -  0.j,{v  +  v')e,,{v  -  v')  | 

From  the  two  equations  already  obtained  for  ^13(1'  +  v')Oi:^{v  —  v') 
and  ^w(*' +  ''O^i.iC'- —  ^'')'  i^  is  evident  that  each  of  these  quantities 
can  be  expressed  in  terms  of  ^functions  of  v  and  v'. 
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Example.    Prove 

—  2  ^35^40^00  ^12+2 


§  244.     Relations  between  the  squares  of  four  thetorfunctions  of  a 
hexad. 


iM^^A  =  0. 


Let 
then 
and 


a^    b^    c^    dr  =v^  Vr,  0,  0; 
a,',  6/,  c/,  d/  =  t?^  v^  0,  0, 


Further  let  wii  =  (00).     Then  since  wii  +  m,  +  wig  =  0,  m,  =  —  wig ; 
and  i/r^  takes  the  form 

Here  the  reducing  factor  is  (— l)^'**-'",  when  mmg  is  reduced. 
Hence,  dropping  the  factor  3,  we  may  put 

in  formula   (13).     We  thus   have  a  linear  relation  between  the 
squares  of  any  four  functions  of  a  hexad. 

For  example,  let  m8  =  (00).     Then  we  have  the  six  independent 
relations 

Coo  ^00    =  Cia  ^12    +  Ci4  ^14    4"  Ci6  Oiq 


25 


> 


(15), 


—  Ci2  1712    "f"  ^23  ^23      i    ^25  ^: 
=  C23  O'a    "h  C^  V34    4"  C3o'6'35 

1 
=  C25  ^25    +  C45  ^45    +  C56  ^50*    . 

=  ^15  ^16    +  Cae  ^35    +  C56  ^M    J 


and  nine  others  which  are  readily  deduced  from  these  by  subtrac- 

,  and 


tion.     Again,  if-ms  =  (13)  = 


10 


m  =  (13),  (12),  (14),  (16), 


10 

10 

01 

00 

10 

9 

00 

) 

10 

) 

11 
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(16). 


we  have,  attending  to  the  factor  (—  l)^^''^*-'"  or  (—  l)^i, 
SimUarly,    -Oas^c^^-eM^cJ+OJcJ-^-Ox-cJ^^O,  vh={S5), 

02,V+o,,w-ejc^'-^e^'c^'=o,  7/13=  (24), 

^46V4-^i4V4-^a4-V-^MV=0,  m3=(46), 
-Vcj4-^i6V-^36V-^56V=0,  wi3=(26). 

The  total  number  of  such  relations  is  the  number  of  sets  of  four 
which  can  be  chosen  from  the  hexads;  namely,  ^  •  6  •  5  •  16  or  240. 

Example,     Prove  the  relation 

^12'^14    "i"  ^13  ^56    =  ^14  ^U    "f"  ^15  ^  • 

§  245.     Relations  between  the  c's. 

If  in  the  square  relation  we  put  v^  =  0,  we  derive  six  relations  of 

the  form 

Coo  =  ^12  "t"  ^14  +  Cje    • 

and  six  relations 

—  Ci2  ^21  +  CJ4C34  4"  <^i6  ^au"  =  ^ 

2       2     I  2       2  2       2         A 

^12  ^25*   I   ^n'^is'  —  ^in  C50"  —  ^ 

^12  <*i4-  -  tv^-v  +  <'2:<vr  =  0 

"■.2i  2,2  '*2  A 

Cl4"<-'l(j"  "T  ^in^:^    —  C4.'»"^*J6    =  " 

This  may  be  stated  as  follows  : 

The  ratios  of  c,,r,  c^',  t'lo^  -  ^ v',  ^.u".  ^od^  —  c./,  —  C4,^  CjeUo  Coo* 
are  equal  to  the  coefficients  in  an  orthogonal  transformation  of  (Co- 
ordinates. (See  Caspary,  Crelle,  t.  xciv.)  For  if  we  write  for  these 
ratios 

^11?  'i2j  '13  j  hi)  Izii  '23  >  ^3ij  '32'  '33? 

we  have  the  relations 


(1"). 


(18). 


8 


'■r» 


r=l 
8 
^l' 


•xl 


"r* 


2  Ur.   =  0 
r=l 

I IJ,.  =  0 


(s  =  l,  2,  or  3), 

(r  =  l,  2,  or3), 

(5  =  1,  2,  or  3;  8'  =  1,  2,  or  3;  5:9fcs')» 

(r=l,  2,  or  3;  r  =  t  2,  or  3;  r^^fci-*). 
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Interpreted  in  this  way,  the  table 

/Coo' (D) 


Cjj 

V 

Ci.' 

o  2 

<•«' 

c»' 

C52 

-c«' 

Cm' 

affords  a  compendium  of  the  relations  in  question.  It  may  be 
observed  that  the  sign  is  minus  when  the  figures  in  the  suffix  are 
displaced  from  their  natural  order. 

§  246.     Relations  betiveen  (he  squares  of  Jive  theta-functions. 

Excluding  ^yoj  take  any  five  functions  Oi,  $2,  S^,  ^4,  ^5,  no  four  of 
which  belong  to  a  hexad.  Kef  erring  to  the  table  of  hexads  (§  234), 
we  see  that  in  any  case  two  triads, 

^i»  ^»  ^3  3^^id  $1,  ^4,  ^5, 

can  be  chosen,  which  belong  to  different  hexads.  The  two  hexads 
have  $1  and  some  other  function  $^  in  common. 

Therefore     0,^  $/,  $^',  V  and  0^^,  B^,  6^^  6^, 

are  linearly  related.  Eliminating  0^,  we  have  a  linear  relation  between 
$^,  ^2^  B^,  0^,  $i.  There  cannot  be  two  such  independent  relations. 
For  if  there  be  a  second  linear  relation  between  $^,  ^/,  0^^  0^,  0^% 
there  is  a  linear  relation  between  Oi^,  6.?^  0^,  0^,  of  which  three  belong 
to  a  hexad,  and  therefore  have  a  common  pair  of  half-periods  as 
zeros.     If  then  4 

2M/  =  0, 


K     K 
lt=l 


^11  ^2>  ^3  vanish  for  values  which  do  not  make  6^  vanish,  and  conse- 

3 
quently  A''4  =  0.     The  relation  reduces  to  2  kj^^  =  0 ;  but  ^1  and  0^ 

K—l 

belong  to  some  other  hexad,  and  therefore  have  a  common  pair  of 
half-periods  as  zeros,  which  are  not  zeros  of  0^.  Therefore  A'g  =  0, 
and  ki$i^  4-  k.j$.f  =  0,  a  relation  which  is  impossible,  since  all  the  pairs 
of  zeros  of  0{^y  B.^  are  not  the  same. 

If  one  of  the  originally  selected  functions  be  ^001  the  addition  of 
suitable  half-periods  gives  five  functions  not  including  ^00;  and  from 
the  relation  between  these  five  follows  a  similar  relation  between 
the  original  five. 

There  is  then  a  linear  relation  between  the  squares  of  any  five 
functions,  no  four  of  which  belong  to  a  hexad. 

The  proof  supposes  that  there  is  no  linear  relation  between  four 
squares  which  do  not  belong  to  a  hexad.     This  is  evident  if  any 


868  DOUBLE  THETA-FUNCTIONS. 

three  belong  to  a  hexad,  and  the  only  outstanding  case  is  that  of  a 
Gopel  tetrad.     Suppose  that 

then,  when  v^  =  0, 

^12^12    "f"  ^'»4^34    =^  ^  5 


K 


=  (56)  = 


01 
00 


and  when         v,  =  /w^/2  4-  \  ^/SX^  and 
it  follows  from  (7)  that 

^12^    "f"  ^34^12    ^  0. 

Therefore,  either  Aj^  =  A:^^  =  0,  or 

The  former  supposition  is  impossible,  because  it  would  imply  a 
linear  relation  between  two  squared  theta-f  unctions ;  the  latter  suppo- 
sition is  untenable,  because  there  are  three  independent  parameters, 
Til,  '''12)  '''22?  of  which  the  c's  are  functions,  and  the  approximate  values 
for  the  c's  in  terms  of  the  r's  disprove  the  equations 


=  —  Co>.  ^ 


0^2  — 

C12  —  —  ^-34 


The  total  number  of  sets  of  five  is  — '- '- '- —  :  the  num- 

1 .  2  •  3  •  4  .  5 

ber  of  sets  of  which  all  are  in  a  hexad  is  G  •  16,  and  the  number  of 

6  •  5 
sets  of  which  four  are  in  a  hexad  is  —^  •  10  •  16.     Hence  the  num- 

2 
ber  of  linear  relations  between  five  squares  is  1872. 

The  general  theorem  at  which  we  have  arrived  is  the  following: 
Four  squared  theta-functions  are  connected  by  linear  equations 
when,  and  only  when,  their  marks  belong  to  a  Rosenhain  hexad ; 
but  there  is  always  a  linear  relation  between  five  squared  theta- 
functions,  no  four  of  which  belong  to  a  hexad. 

Hence  every  6^  is  linearly  expressible  in  terms  of  four  selected 
squares,  if  these  four  do  not  belong  to  a  hexad.  For  instance,  the 
four  theta-functions  may  form  a  Gopel  tetrad. 

§  247.     Product  theorems. 

Let  a^    h^    c^    d^  =  v^  v^,  0,  0 ; 

then  a/,  6/,  c/,  c7/  =  v„  v^,  0,  0, 

and  a/',  hj',  cj\  cf,"  =  tv,  ^V  0,  0. 
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Therefore  ^«  =  3  f'^  ^««,c^,c„,.,, 

and,  from  §  241, 

the  summation  being  for  any  three  marks  m^  which,  like  m  itself, 
give  an  even  mark  when  combined  with  m^. 

Now  if/^  exists  only  when  mm^  and  mm^  are  even,  and  since, 
regarding  m^  and  m^  as  given,  there  are  six  values  of  m  for  which 
min^  is  odd,  six  values  for  which  mm^  is  odd,  and  two  values 
for  which  both  mm^  and  mm^  are  odd,  there  must  be  six  different 
values  for  which  both  mm^  and  mm^  are  even.  But  mmim.2=mm^j 
mmim;^=mw^  since  mi  +  wig  4-  Wg  =  0.  Therefore,  if  m  be  one  of  the 
values,  mmi  is  another;  and  corresponding  to  any  two  marks  m.^,  Wg, 
there  are  three  products  of  pairs  of  functions,  6jB^„^,  between  which 
there  is  a  linear  relation.  The  number  of  such  relations  is  the 
number  of  ways  in  which  m^  and  wig  can  be  chosen ;  that  is, 

i .  16  .  15  or  120. 

Since  mm^  and  mm^  are  even, 

2(<7.+v')(/ir+/x;')=o, 

and,  by  addition,      m  |  mj  4-  m  |  Wg  -h  ^K"H'r"  4-  2V'W"=^> 

therefore  m  1  mi  is  given.  This  shows  that  the  three  linearly  related 
pairs  belong  to  one  of  the  30  sets  of  four  pairs  of  §  233.'  Four 
relations  can  be  formed  from  each  set  by  leaving  out  each  pair  in 
turn,  the  total  number  of  relations  being  4  x  30  =  120. 

Taking  the  set  determined  by  mi  =  (12),  m  |  mi  =  0,  we  see  that, 


since  mi  = 


10 
00 


,  it  must  be 


00,12;  34,56;  35,46;  36,45 
The  determination  of  Wg,  mg  is  effected  by  the  consideration  that 

W2  +  mg-h(12)  =  0, 

therefore  m^  m^=00,  12;  34,  56;  35,  46;  36,  45. 

The  reducing  factors  are  respectively 

1,1,  (-1^,  (-1)-. 
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Therefore,  taking 

m  =  (00),    m'  =  (34),  (35),  (36), 
and  observing  that  g2  =  0^  1,  1,  0  respectively,  we  have  from 

•Aon  =  «A34  +  ^35  +  ^Xy 

TWi,  m.>,  77?3=12,  00,  12, 

mi,  W2,  ???3=12,  34,  56, 
TWi,  7?i2,  W3=12,  35,  46, 
wii,  ^no,  ??i3=12,  36,  45, 

VuoVli>C.j6C45  =  —  V35^4flC3gC«4  4"  ^36^i5^^12* 

Eliminating    from    these    four   equations    the   four 


when 


when 


when 


when 


> 


(19). 


Example. 
quantities 


Vouvi2>   ^31^56,   ^35^45,   ^33^45, 


we  have  a  determinant  in  the  c's.     Verify  from  the  relations  of  the 
c's  that  this  determinant  vanishes. 

§  248.     77ie  number  of  independent  relations. 

The  relations  between  theta-fiinctions  of  the  same  variables, 
which  can  be  derived  by  the  preceding  processes,  are  very  numerous, 
but  they  are  all  reducible  to  thirteen  independent  relations,  of 
course  in  very  many  ways.  For  instance,  the  equations  (15) 
express  all  the  other  even  functions  in  terms  of  four,  say  of 
^00'  ^11'?  ^Mi  ^.v, ;  then  equations  (16)  express  the  odd  functions  in 
terms  of  these  four,  and  finally  the  first  of  equations  (19)  connects 
these  four.  If  the  sixteen  functions  be  selected  as  co-ordinates  of 
a  point  in  space  of  fifteen  dimensions,  the  thirteen  independent 
relations  amongst  the  ^'s  show  that  the  point  belongs  to  a  two- 
xlimensional  locus  in  this  space. 

Between  any  four  theta-f unctions  there  is  a  relation.  We  have 
seen  of  what  nature  this  relation  is,  when  the  functions  belong  to  a 
hexad ;  we  proceed  to  examine  the  nature  of  the  relation  when  the 
four  functions  belong  to  a  Gopel  tetrad. 

§  240.     GopeVs  biquadratic  relation. 

To  determine  the  relation  between  a  Gopel  tetrad,  say  ^^4,  6^^  ^«, 
^4.,,  selected  from  the  pairs 

00.12,  34.56;  35-46;  36-45, 
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let  us  connect  ^35  with  the  tetrad.  To  do  this  we  observe  that 
34  .  45  .  35  belong  to  the  hexad  (345  •  126),  and  56  •  36  •  35  to 
(356  •  124) .  The  remaining  mark  common  to  the  hexads  is  12. 
Hence  the  relations 

^14  ^35    —  Pss  ^36    —  ^52  ^36    +  ^K  ^U    =  ^f 
^14  ^12    —  ^T«  va4    +  C52  dsi    —  ^18  ^35    =  ^; 

are  easily  written  down  by  the  method  already  explained.  Elimi- 
nating 0^% 

(^14  4-  Citj  )^35  =  Ci4  C32  ^36  +  Ci4  €53  ^55  —  C32  Cjg  1^34  -j-  c^j  C52  ^54  =  c7  (say) . 

To  express  ^40  by  means  of  the  tetrad,  we  add  the  half-periods 
(12)  to  each  argument,  and  obtain 

(cu  +  0160^46*  =  ^14^^54*  +  CmV^^*  -  c^c^^BJ  -f  c^^^i^^^  =  V  (say). 
Also,  from  formula  (19), 

CixfiiaOxO^^  =  -c^c^^Bsi  +  C34C56M45  =  TF  (say). 

Eliminating  ^35,  B^   we  have  a  relation   of  the  fourth  order 
between  the  functions  of  the  tetrad. 

In  this  equation,  when  expanded,  the  coefficients  of 

Bay  Bs^,   ■"  ^38  >    ~  ^M 

are  equal.  But  also  the  coefficients  of  ^34^^m*  and  ^36*^45*  are  equal  and 
opposite  :  for  these  coefficients  are 

^  ^la  (^14  ^52    +  ^32  ^16  )  —  ^M  ^36  (<^14   '+  ^16  ) 

and  Coo  Ci2  (c^  c^  +  c^  Cie  )  —  C34  ^56  (^14  "f"  ^le  )  > 

and  their  sum  is 

^00  ^12  (^14    +  <afl  )  (^32    +  ^52  )  —  (Pm  ^58    +^54^36)  (^14    +  ^16  )  > 

which  vanishes,  since 

Csi*  +  cj  =  c,4*  -f  c,6*    from  (17) , 

and  Coo^Cij'  =  Cm^Csq  -f  054^^^    from  (19),  when  v^  =  0. 

Similarly  the  coefficients  of  ^34*^36*  and  B^Bei,  and  those  of  ^34*^54' 
and  B^Bsf  are  equal.     Accordingly  the  biquadratic  relation  is  of  the 

^^^"^  e^'  +  B^*  -  V  -B^*  +  A  (B^'BJ  ~  B^'OJ) 

+  5  (^34  V  +  B»'B^') 

+  C  (^34'^M^  +  ^38  V) 

+  2>^84^56Mm  =  0    .        .        .        (20> 
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§  250.  Kummers  l^-yiodal  quartic  surface. 

Regarding  the  four  functions  as  homogeneous  co-ordinates,  the 
equation  is  that  of  a  quartic  surface ;  and  the  abridged  form  shows 
that  the  intersections  of  the  quadrics  U,  F,  TFare  nodes.  But  C, 
Vj  Tr  vanish  when  $^  and  ^^^  vanish ;  that  is,  when  v^  Vj  =  0,  0,  and 
when  v„  Vi  =  t\\Q  half-periods  (12).  Hence  the  points  c^  Csa,  c^c-^ 
and  C58,  C34,  C54,  Cgg  are  nodes. 

The  symmetry  of  the  expanded  equation  shows  that  it  is 
unaltered  by  the  interchange  of  3  and  5,  or  4  and  6 ;  that  is,  by  the 
addition  to  u  of  the  half -periods  (35)  or  (4G).     Hence  also 

^545  ^46>  ^56?  C54  and  Cg5,  C^,  C54,  Cjo 

are  also  nodes.  Further  the  equation  is  unaltered  when  the  signs 
of  two  of  the  co-ordinates  are  changed. 

Hence  there  are  16  nodes,  the  scheme  of  which  is 

^34  =  ^S4?  ^56>  ^54)  ^ 

V5(j  =  ±  Cjc,    ±  C34,    ±  C^    ±  C54, 

^38  =  ±  Csfl,    ±  C54,    ±  C^e,    ±  C34, 

where  one  of  the  signs  in  each  column  of  ambiguous  signs  is  to  be 
-f .  The  surface  has  therefore  the  maximum  number  of  node^ 
(Salmon,  Geometry  of  Three  Dimensions,  §  573). 

The  connexion  between  the  double  theta-functions  and  Kummers 
surface  was  first  pointed  but  by  Cayley,  Crelle,  t.  Ixxxiii.,  p.  210, 
who  was  followed  by  Borchardt  (ib.,  t.  Ixxxiii.)  and  Weber  (ib.,  t. 
Ixxxiv.).  Other  important  memoirs  in  this  connexion  are  Rohn, 
Math.  Ann.,  t.  xv.,  in  which  the  subject  of  quadratic  transformations 
is  taken  up  ;  and  Klein,  Math.  Ann.,  t.  xxvii.  A  detailed  account  of 
the  subject  is  given  by  Reichardt,  Ueber  die  Darstellung  der  Kum- 
mer^schen  Flilche  durch  hyperelliptische  Functionen,  Halle,  1887. 

§  251.     The  p-tuple  theta-functions. 
The  series 


00  X 


2  •••   2  exp  TTi 


\i  2r„(H,+  (7,/2) (».  +  .7./2)  +  2l(«,  +  g,/2) (r,  +  ^2)1 

I   r=l  #=1  r=l  I 

where  t„  =  t^  and  q^.  h,  are  integers,  is  absolutely  convergent  when 
the  coefficient  of  i  in  22r„Wy??,  is  expressible  as  the  sum  of  p  positive 


tion  is  called  a  p-tuple  thetarfunction,  and  is  denoted  by  $ 


P 


(Vr) 
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squares.  This  can  be  proved  by  an  extension  of  the  method  of 
§  223,  and  we  refer  the  reader  to  the  authorities  quoted  in  that 
paragraph.  Under  the  condition  stated,  the  series  defines  a  function 
which  is  one-valued  for  all  values  of  the  p  arguments  v^     The  f unc- 

or  6^v^     The  function  is  even  or  odd  according  as  %gjir  =  0  or  1 

(see  §  228),  and  its  properties  as  regards  periods  are  precisely 
analogous  to  those  of  the  double  theta-function. 

Formula  (9),  §  238,  takes  the  form 
where  in  equations  (i.)  r=  1,  2,  •••,!?,  and  where  m'  is  any  mark 


,  m  is  a  given  mark 


9r 

K 


,  and  m  I  m'  =  "^{gX'  -f  grX)- 

r=l 


References.  The  following  books  deal  with  the  theory  of  theta-functions 
from  the  algebraic  standpoint:  Krause,  Die  Transformation  der  Hyperellip- 
tischen  Funktionen  erster  Ordnung ;  Krazer,  llieorie  der  zweifach  unendlichen 
Thetareihen  auf  Grand  der  Riemann'schen  Thetaformel ;  Krazer  and  Prym, 
Neue  Gmndlagen  einer  Theorie  der  allgemeinen  Thetafunctionen ;  lYym,  Un- 
tersuchungen  ueber  die  Riemann^sche  Thetaformel.  All  these  works  are  pub- 
lished by  Teubner. 

The  theta-functions  form  an  essential  part  of  Riemann's  theory  of  Abelian 
Integrals,  and  therein  lies  their  present  importance.  Works  on  Riemann^s 
theory  contain  more  or  less  of  the  Algebra  of  the  theta-functions ;  accordingly 
to  the  above  references  can  be  added  those  at  the  end  of  (Chapter  X. 

The  founders  of  the  theory  of  this  chapter  were  Gopel  (Theoriae  transceuden- 
tium  Abelianarum  primi  ordinis  adumbratio  levis.  Crelle,  t.  xxxv.)  and  Rosen- 
hain  (M6moire  sur  les  fonctions  de  deux  variables  et  \  quatre  pferiodes.  M6m. 
pr6s.  li  P  Academic  des  Sciences  de  Paris,  t.  xi.).  A  bibliography  will  be  found 
in  Krause's  book ;  but  special  mention  ought  to  be  made  here  of  a  memoir  by 
Weber  (Math.  Ann.,  t.  xiv.)  and  of  Cayley's  memoir  in  the  Phil.  Trans.  (1880). 
The  method  used  in  §  239  and  following  paragraphs  for  the  discussion  of  formula 
(9),  which  is  due  to  Prym,  appears  to  be  new. 


CHAPTER  IX. 

Dirichlet's  Problem. 

§  252.  Hitherto  the  parts  of  a  function /(a;),  =  w  4-  lu,  have  been 
considered  in  tlie  combination  u  -f-  iV,  and  a?,  y  in  the  combinatioii 
X  4-  iy.  Let  the  functions  w,  v  be  one-valued  and  continuous,  as  also 
their  first  differential  quotients,  throughout  a  connected  region  of 
finite  dimensions  which  includes  the  point  z;  in  other  words, 
throughout  some  neighbourhood  of  z.  By  §  20  of  Chapter  I.,  /(z) 
has  at  this  point  z  a  differential  quotient  /'(ar)  which  is  independent 
of  dz.  Conversely,  in  order  that  u  -^  iv  may  admit  a  continuous 
differential  quotient  f\z)  at  a  ]X)int  z,  within  whose  neighbourhood 
u,  V  are  continuous,  the  real  functions  u{x,  y),  v(Xf  y)  must  give  rise 
to  continuous  i)artial  differential  quotients  of  the  first  order.  For, 
by  supposition 

A(w  -f  io)/^z=^(u  H-  iv)/\x, 

A(w  H-  iv)/^z  =  A(^^  -f  iv)/i^yy 

and,  when  Az  tends  to  zero,  the  left-hand  side  tends  to /'(«);  henc^ 
the  right-hand  sides  must  tend  to 

hu/^x  -f-  i6v/Sx  and  —  iSu/8y  -f  8v/By ; 

i.e.  h(/6x  =  Si'/Sy,  Su/Sy  =  —  8v/Sx (1). 

But /'(a;)  is  continuous  by  supposition,  therefore  the  components 
of  the  right-liand  sides  must  be  continuous ;  hence  the  condition 
imposed  upon /'(ar) — that  it  is  to  have  a  continuous  differential  quo- 
tient—  implies  the  continuity  of  Bu/8xj  Sii/8y,  8v/Bx,  8v/Sy  in  the 
neighbourliood  of  z. 

The  differential  ecpuitions  (1)  might  have  been  selected  as  a 
starting-point  for  a  theory  of   functions  of  a  complex  variable.* 

From  them  it  is  possible  to  deduce  Cauchy's  theorem   I  f(z)dz  =  0, 

where  C  is  a  closed  curve  contained  within  a  region  F,  throughout 
wliich  ?(,  V,  and  the  first  i)artial  differential  quotients  are  one-valued 


*  This  is  the  plan  adopted  by  Picard  In  hisTraitc  d'Auulyse. 
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and  continuous.  As  a  consequence  of  this  theorem  it  follows  that 
all  the  higher  differential  quotients  of  u,  v  exist  within  F,  and  are 
linito  and  continuous  ;  also  that/(2:)  at  a  point  Zi  of  the  region  can 
be  expressed  as  an  integral  series  P{z\zi)y  the  circle  of  convergence 
extending  at  least  to  the  rim  of  F. 

Since  the  higher  partial  differential  quotients  of  w,  v  exist  and 
are  one-valued  and  continuous  in  F,  it  follows  that 

^u/Bx"  =  hH/6y^,  S'^u/Sy^  =  -  hH/^hy,  h^u/^x"  -f-  hSi/l,y^  =  0     .    (2). 

The  discussion  of  the  properties  of  an  analytic  function  might  be 
carried  out,  db  initio,  with  the  initial  assumptions  that  in  the  neigh- 
bourhood of  a  non-singular  point  {x,  y)  the  functions  u,  hu/Bx, 
Su/Sy,  S>^/Sx^,  S'^u/8y^  are  continuous,  and  that  h^u/Bx^,  8^u/6y^  satisfy 

the  equation 

Shi/Sx"  H-  Bhi/Sf  =  0. 

The  equation  (2)  is  a  special  case  of  Laplace's  equation 

h^u/Sx'-\-S'u/Sf-^B^u/8z'=0 (3), 

which  plays  so  important  a  part  in  Mathematical  Physics. 

In  many  branches  of  Mathematical  Physics  a  problem  which  is 
constantly  arising  is  to  determine  u  throughout  a  region  of  space, 
given  the  values  of  u  on  the  boundary  of  the  region,  and  given  that 
u  satisfies  the  equation  (3)  throughout  the  region  in  question.  The 
problem  which  we  propose  to  discuss  in  this  chapter  belongs  to  this 
class.  On  the  general  subject  of  the  partial  differential  equations 
which  occur  in  Mathematical  Physics  we  refer  the  reader  to  an  im- 
portant memoir  by  Poincar^,  Amer.  Jour,  of  Math.,  t.  xii.,  p.  211 ; 
this  memoir  contains  among  other  things  a  most  original  discussion 
of  Dirichlet's  problem  for  three  dimensions. 

Riemann's  special  mode  of  treatment  of  functions,  with  Laplace's 
equation  as  a  basis  for  the  theory,  was  undoubtedly  suggested  by 
physical  considerations  immediately  connected  with  the  Potential 
theory ;  although  his  theorems  are  couched  in  the  language  of  pure 
analysis.*  The  most  novel  feature  of  Riemann's  work  was  pre- 
cisely his  attempt  to  define  a  function  u-]-  iv  of  a;  -f  iy  within  a 
region  by  its  discontinuities  in  that  region  and  by  certain  boundary 
conditions,  in  preference  to  the  use  of  an  aritlimetic  expression  as  a 
basis.     The  difficulties  presented  by  such  a  method  must  of  necessity 


*  Attention  is  called  to  the  physlcnl  aspects  of  Rlemnnn's  work  by  Klein  in  his  valuable 
pamphlet  Ueber  Rlemanu's  Tbeorie  der  Algebraiscben  Funciiunen  und  ibrer  Integrale. 


376  dibighlet's  problem. 

be  formidable,  for  little  is  known  as  yet  of  the  nature  of  the  proper- 
ties of  functions  in  general;  so  that  when  certain  properties  are 
postulated  of  a  function  it  is  essential  that  some  proof  be  given  of 
the  existence  of  a  function  with  these  proi)erties.  Despite  the  diffi- 
culties associated  with  it,  Riemann's  method  has  proved  of  immense 
service  in  the  study  of  Abelian  integrals  and  automorphic  functions. 

In  view  of  the  yearly  increasing  importance  of  the  mathematical  investiga- 
tions which  have  been  carried  out  on  Hl^mann^s  lines,  rigorous  proofe  of  exist- 
ence theorems  are  of  the  highest  value,  even  though  the  analysis  be  too  indirect 
and  laborious  to  serve  as  a  method  for  the  calculation  of  the  functions  whose 
existence  it  establishes.  To  a  student  of  applied  mathematics  these  proofs  may 
appear  unnecessarily  long  and  tedious  ;  the  more  so  as  in  certain  applications  the 
existence  of  the  potential  function  is  indisputable.  For  his  benefit  we  may  be 
penuitted  to  quote  a  passage  from  the  memoir  of  Poincar6's,  to  which  reference 
was  made  above :  **  N6anmoins  toutes  les  fois  que  je  le  pourrai,  je  viserai  h  la 
rigueur  absolue  ot  cela  pour  deux  raisons  ;  en  premier  lieu,  il  est  toujours  dur 
pour  un  g6omStre  d'aborder  un  probl^iiie  sans  le  rdsoudre  compl^tement ;  en 
second  lieu,  les  equations  que  j'6tudierai  sont  susccptibles,  non  seulement  d'ap- 
plicatioiLs  physi(]ues,  mais  encore  d^applications  analytiques.  C'est  sur  la  possi- 
bility du  probl^nie  de  Dirichlet  que  Hiemann  a  fond(!  sa  magnifique  ih6orie  des 
fonctions  abCliennes.  Dcpuis  d'autres  g6om6tres  ont  fait  dMmportantes  appli- 
cations de  ce  mOme  principe  aux  parties  les  plus  fondamentales  de  ^Analyse 
pure.  Est  il  enct)re  i)ermis  de  se  contenter  d'une  demi-rigueur  ?  Et  qui  nous 
dit  que  les  autres  ])roblSmes  de  la  Physicjue  Math6matique  ne  seront  pas  un  jour, 
coinme  Pa  (U'ji\  0x0.  le  plus  simple  d'entre  eux,  appel^s  h  jouer  en  Analyse  un 
role  considerable  '* " 

The  basis  for  Kiemann's  work  is  a  famous  proposition  known 
among  continental  mathematicians  as  Dirichlet's  Principle,  or 
Probleui. 

§  253.  Dirichlet'' s  problem  for  two  diviensions.  To  find  a  function 
u{x,  y)  which,  together  with  its  differential  quotients  of  the  first 
two  orders,  shall  be  one-valued  and  continuous  in  a  region  F,  which 
sliall  satisfy  Laplace's  equation  and  shall  take  assigned  values  upon 
the  boundary  of  the  region. 

In  the  pro])leni  just  enunciated  we  must  pay  attention  to  the 
order  of  connexion  of  the  region,  to  the  character  of  the  rim  or 
rims,  and  to  the  manner  in  which  the  values  are  assigned  along  the 
rim  or  rims.  In  the  simplest  form  of  the  problem,  the  region  F  is 
simply  connected  and  bounded  by  a  simple  contour  such  as  the 
circle  or  ellipse ;  also  the  values  on  the  rim  are  continuous.  In  the 
most  general  form  of  tlie  problem,  the  region  V  is  n-ply  connected 
and  bounded  by  an  exterior  simple  contour  Co  and  by  n  —  1  interior 
simple  contours  Ci,  C^,  •••,  C„  i,  which  arc  exterior  to  one  another. 
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We  shall  denote  the  collective  boundary  by  C,  and  shall  speak 
of  ix)ints  within  the  region  as  points  in  T,  and  of  points  on  the 
boundary  as  points  on  C.  The  curves  which  constitute  C  are  sup- 
posed to  have  tangents  whose  directions  vary  continuously,  except 
at  a  finite  number  of  points  at  which  there  is  an  abrupt  change  of 
direction;  a  case  which  would  arise,  for  instance,  were  the  rim 
a  polygon  composed  of  a  finite  number  of  circular  arcs.  The  values 
assigned  to  the  rim  will  be  continuous  except  at  a  finite  number  of 
places.  Any  real  function  ii{x,  y)  which,  together  with  its  differ- 
ential quotients  of  the  first  two  orders,  is  one-valued  and  continuous 
in  r,  and  satisfies  Laplace's  equation  for  two  dimensions,  is  called 
JuD-monic  (Neumann,  Abel'sche  Integrale,  2d  ed.,  p.  390).  Dirichlet's 
problem  can  be  re-stated  as  follows  :  to  find  a  function  ii(x,  y)  which 
shall  be  harmonic  in  F,  and  which  shall  take  assigned  values  on  C, 
these  values  being  supposed  to  be  continuous  along  C  except  pos- 
sibly at  a  finite  number  of  points.  It  should  be  remarked  that  the 
boundary  value  at  a  point  «  on  O  is  to  be  identical  with  the  limit 
to  which  u{x^  y)  tends  along  a  path  in  F  which  leads  to  8,  this 
limit  being  assumed  to  be  the  same,  however  the  path  may  he  chosen.* 

Green  was  the  first  mathematician  who  enunciated  the  general  problem 
('*  An  Essay  on  Electricity  and  Magnetism,"  1828,  §  6),  but  his  proof  was 
based  on  purely  physical  considerations.  For  a  treatment  of  the  problem  from 
the  physical  point  of  view,  the  student  is  referred  to  Gauss,  Ges.  Werke,  t.  v., 
Allgemeiue  Lehrsfttze  in  Beziehung  auf  die  im  verkehrten  Verhaltnisse  des 
Quadrats  der  Entfernung  wirkenden  Anziehungs-  und  Abstossungskrilfte,  Art. 
31  to  .34;  Lord  Kelvin  (Thomson),  Reprint  of  Papers  on  Electrostatics  and 
Magnetism,  Art.  xxviii.,  and  Natural  Philosophy,  t.  i..  Appendix  A  (d); 
Hiemann,  Schwere,  Elektricitilt  und  Magnetismus,  p.  144 ;  Lamb's  Hydro- 
dynamics, pp.  .38  et  seq.  Weierstrass  has  pointed  out  that  Riemann's  proof, 
and  in  fact  all  those  which  make  use  of  the  Calculation  of  Variations,  are  open 
to  grave  objections.  On  this  point  the  reader  should  consult  Picard,  Trait6 
d' Analyse,  t.  ii.,  fasc.  i.,  p.  38. 

§  254.  If  the  problem  be  solvable,  the  assigned  values  on  C 
must  be,  in  general,  continuous.  The  following  two  theorems  which 
relate  to  the  continuity  of  the  rim  values  were  published  by 
M.  Painlevd  in  his  thesis,  Sur  les  Lignes  Singuli^res  des  Fonctions 
Analytiques,  Paris,  1887.     They  involve  the  conception  of  a  passage 


*  Scbwarz  hns  discasBed  In  a  very  lucid  and  thoroagh  manner  the  suppositions  which  must 
be  made  in  solving  Dirlchlet's  problem,  and  the  consequences  which  follow  from  ihem.  See  his 
memoir  Zur  Integration  der  partiellen  Dlfferentialgleichung  Au  =  0,  Ges.  Werlie,  t.  ii.  For 
instance,  he  points  out  that  an  assumption  of  the  continuity  of  lu/hXy  htt/hy  on  C  is  not  lei^timate, 
since  such  an  assumption  would  imply  that  the  rim  values  are  not  merely  continuous,  but  also 
have  a  differential  quotient  with  respect  to  the  arc. 
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with  uniform  coiUinuity  to  the  values  on  the  rim.  By  this  it  is 
implied  that  to  an  arbitrarily  small  number  c,  given  in  advance, 
there  corresponds,  for  evei^y  point  s  on  O,  a  region  of  finite  dimensions 
which  penetrates  into  F,  and  is  bounded  partly  by  an  arc  of  C  which 
contains  s,  partly  by  a  line  interior  to  V ;  the  distinctive  proi)erty 
of  this  region  being  that  the  difference  of  any  two  values  of  «,  in 
the  interior  or  on  the  rim  of  this  region,  is  equal  to  or  less  than  t 
in  absolute  value. 

In  what  follows,  we  shall  use  the  letter  s  for  a  point  on  C,  and 
also  for  the  variable  which  determines  the  position  of  the  point 
on  0. 

Tlieorem  L  Let  a  point  «  describe  a  part  D  of  O,  and  let  there 
be  associated  with  s  a  path  cs  for  the  f miction  u{x,  y),  cs  varying 
continuously  with  s  and  leadiug  from  the  interior  point  c  to  s.  Then 
if,  along  D,  u  tend  uniformly  to  the  value  (7(s)  which  is  assigned  to 
«,  the  function  U{s)  must  be  a  continuous  function  of  «,  and  m(x,  y) 
tends  to  L"(«),  whatever  be  the  interior  path  cs  which  leads  to  s. 

Theorem  IL  On  the  other  hand,  if  u{Xj  y)  tend  to  U{s),  what- 
ever be  the  path  cs,  U{s)  must  be  a  continuous  function  of  «,  and 
u(x,  y)  must  tend  uniformly  to  C/'(.s)  along  D. 

The  following  remarks  may  help  to  show  the  raisou  tVHre  of  these  theorems. 
To  fix  i(h'as  U?t  the  rej^ioii  r  be  a  circle  of  centre  0  and  radius  7?,  and  let  the 
approach  of  a  variable  interior  point  (jr,  y)  to  a  point  s  of  the  rim  C  take  place 
along  the  radius  from  0  to  s.  (Jiven  6  in  advance,  a  positive  quantity  5,  can  l>e 
assigned  such  tliat,  for  all  points  (/,  y)  on  the  radius  from  0  to  s  at  a  distance 
from  «  less  than  5^, 

w(a  y)~  uis) |<«. 


Let  d,  he  the  largest  value  consistent  with  this  inequality.  As  s  moves 
round  the  circle  C\  5,  varies  ;  suppose  that  the  lower  limit  of  the  quantities  S,  is 
5,  where  5  is  different  from  zero.  Then,  /<*/•  the  assigued  nifthod  of  appronrh  Ui 
the  point,s  of  C,  the  values  n(x,  y)  tend  uniformly  to  the  values  U{s),  A  que.*^- 
tion  which  suggests  itself  is  whether  the  values  u(x,  y)  would  tend  to  the  siune 
limiting  values  r^s)  when  there  is  a  change  in  the  curves  of  approach  to  the 
points  s  ;  and  whether,  if  there  he  no  change  in  the  limiting  values,  the  passage 
to  the  rim  values  is  still  effected  with  uniform  continuity.  There  are.  so  to 
speak,  two  degrees  of  freedom  in  the  (juestion  ;  the  infinitely  many  paths  to  an 
assigned  ])oint  of  Z>,  and  the  infinitely  many  point*s  of  D.  That  a  variety  of 
paths  to  an  iissigned  junnt  of  D  may  had  to  one  and  the  same  limit  can  be  illus- 
trated, by  analogy,  from  Chapter  IIT.  Su])i)ose  that  in  §  00  the  approach  to 
the  point  1  is  al«»ng  a  straight  line  rol  which  does  not  coincide  with  a  radius; 
then  the  limiting  value  is  the  same  for  this  i)ath  as  for  the  radial  path  0  to  1. 
(Stolz,  Schlomilch's  Zeitschrirt,  t.  xxix.,  p.  127.) 
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I.  To  an  arbitrarily  small  positive  number  c,  given  in  advance, 
there  corresponds,  by  the  conditions  of  Theorem  I.,  a  length  rf  such 
that  when  an  arc  «c'  of  length  rj  is  measured  off  on  ac,  we  have 

for  all  positions  of  {x,  y)  on  sc'.  Let  ^i  be  the  point  a  -f  8a ;  and  let 
the  i)ath  at  Si  which  corresponds  to  the  path  sg',  be  5jc/,  the  length  of 
this  arc  being  77.  The  points  c',  Ci\  •••  trace  out  a  continuous  line  L, 
Since  u{x,  y)  is  continuous  along  L,  and  since  the  path  8c  varies 
continuously  as  8  moves  along  I>,  there  must  exist  an  interval 
(s  —  h  to  a  -f  h)  such  that  for  all  points  a  -f  8a  in  this  interval. 


But,  by  the  conditions  of  Theorem  I., 

|Cr(a)~?v|<c, 

I  U{8  -f  Ss)  -  u,^.  I  <  c. 
Hence  |  U{8  +  8a)  -  U{s)  |  <  36. 

This  proves  the  continuity  of  U{s). 

Next,  let  (x,  y)  be  any  point  interior  to  the  curvilinear  quadri- 
lateral bounded  by  D,  L,  and  those  two  curves  of  the  set  8c  which 
pass  through  8  —  h,  a  -f  A.  By  the  conditions  imposed  initially, 
(jj,  y)  must  lie  on  some  curve  of  the  system  8c\  suppose  that  it  lies 
on  the  curve  through  a  -f  8a.     Hence, 


^(»j  y)  —  ^(«  -f  8a)  I  <  c. 
But 

\u{x,  y)^  U{8)  I  <\u{x,  y)-  U{8  +  88)  |  +  |  c;^(a  +  8a)  -  U{8)\, 

i.e.  I  u{Xy  y)  —  U{s)  j  <  4 c. 

This  shows  that  a  circle  can  be  drawn  with  a  as  centre,  and  with 
a  radius  sufficiently  small  to  ensure  that  for  every  point  (x,  y)  inte- 
rior to  the  circle,  the  above  inequality  shall  be  satisfied.  Hence 
u{x,  y)  tends  to  U{8)  at  a,  whatever  be  the  path  of  approach  to  that 
point. 

II.  In  the  second  theorem  the  data  show  that  each  point  a  of  the 
arc  D  has  a  domain,  say  of  radius  p,  such  that  for  those  points  {x,  y) 
of  r  which  lie  in  the  domain  of  a, 

u{x,y)-  U{s)\  ^c; 
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for  otherwise  there  would  be  paths  «c'  such  that  |  u{x,  y)  —  U{8) '  >  c 
for  points  of  sc'  arbitrarily  close  to  s,  contrary  to  supposition. 
Measure  off  two  arcs  ss',  ss"  of  lengths  p,  and  let  a  point  {z,  y)  of  the 
domain  of  s  tend  to  a  point  8  -f-  Ss  of  s's".  By  supposition  M(a?,  y) 
tends  to  U{8  -f-  8s).    But  throughout  the  domain  of  s, 

Hence  |  U{8  +  8s)  -  U(s)  \  ^  t 

This  establishes  the  continuity  of  C/'(s) . 

If  Si',  s,"  denote  the  middle  points  of  8s\  88*',  there  corresponds 

to  every  point  s  -f  Ss  of  the  arc  Si's/'  a  circular  region  A,  of  centre 

8  +  ^8  and  radius  >  p/2,  such  that  for  every  point  (x,  y)  common 

to  r  and  A^ 

I  u(x,  y)  —  ^(s  H-  8s)  I  ^  2c. 

By  reasoning  about  s,',  s/'  in  the  same  way  as  about  s,  and  by  a 
continuation  of  the  process,  we  must  arrive  finally  at  the  extremities 
of  D,  unless  the  radius  p  tends  to  a  limit  0,  when  the  centres  s  tend 
to  some  point  Sq.  To  see  that  this  is  an  impossible  case,  observe 
that  there  corresponds  to  Sq  a  circular  region  Ao,  say  of  radius  p^ 
such  that  when  {x,  y)  lies  inside  Aq, 

\u{x.y)-U{s)\>c/2, 

and  therefore  to  the  points  s  near  Sq  there  correspond  domains  of  radii 
at  least  equal  to  po/2.  These  considerations  show  that  we  can  find 
a  length  f  sucli  that  for  i)oints  inside  a  circle  of  radius  f  and  centre  s, 

\u{x,y)-U{s)^>2., 

whatever  he  the  position  of  s  on  D.  Thus  u  (a*,  y)  passes  with  uniform 
continuity  to  the  rim  values  U{s). 

We  shall  prove,  in  the  next  paragra^jh,  some  theorems  which 

will  be  of  use  at  a  hiter  stage   of  the  discussion.     These    tlieo- 

renis  embody  well-known  results  in  the  ordinary  theory  of  the 
I)otential. 

§  255.     Greenes  theorem  for  functions  of  two  variables. 

Let  Ui,  n.2  be  two  functions  which  are  harmonic  within  T',  and  let 
r  be  a  region  which  is  eom])letely  enclosed  by  T'.  The  functions 
«i,  Wo,  together  with  their  partial  dillerential  quotients  of  the  first 
two  orders,  are  continuous  in  F  and  on  its  boundary  C.  From  the 
remark  of  Schwarz  quoted  in  the  foot-note  to  p.  377  it  appears  that 
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it  is  not  permissible  to  assume  in  all  cases  the  existence  of  partial 
differential  quotients  on  the  boundary  of  r' ;  this  is  why  r  is  chosen. 
Green's  theorem  is 

Here  the  differentiation  is  with  regard  to  a  normal  drawn  into 
r  and  the  direction  of  integration  over  a  rim  is  positive  when  that 
rim  is  regarded  as  an  independent  curve.  Since  dx/dn  =  —  dy/ds, 
dy/dn  =  dx/ds,  we  have 

Swj  __  __  8?/i  dy^  .  hui  dx^ 
Sn  6x  da      Sy  ds* 

and  there  is  a  similar  formula  for  u^  Integration  by  parts  shows 
that 

-where  the  first  integral  is  a  curvilinear  integral  taken  positively  over 
C.     Similarly, 

By  addition  we  have 

/Xllt+l'l'}'"' 

but  —  -^dy  4-  -rdx  =  ^  ^ds  on  O,  and  ^  -f  r-f  =  0  m  r. 

ox  by  on  ox^      oy^ 

Similarly 

J  Jr\  ^  ^       f^y  ^!f  i  Jc    dn  ^  ^ 
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An  important  result  can  be  derived  from  (G)  by  writing  Ui=u^=n ; 

namely,  //{ (Sj  +  (J0' }^2^  =  -X»ll^*     •     '     (')• 

This  formula  shows  that  there  cannot  be  two  harmonic  functions 
which  take  an  assigned  system  of  values  on  C.  For  suppose  that 
Ui,  uj  are  two  such  functions.     Ke  placing  Hi—uj  by  u,  we  have 

w  =  0  on  O.  Hence,  if  we  assume  ^  to  be  finite  along  C,  the  for- 
mula (7)  becomes 

That  is,  a  sum  whose  elements  cannot  be  negative  vanishes. 
This  can  only  happen  when  every  element  vanishes.     Hence 

hu/hx  =  0,     hi/^y  =  0, 

and  Wi  —  t^  =  a  constant  throughout  V.  This  constant  must  be  zero ; 
for  otherwise  there  would  be  a  discontinuity  in  passing  to  the  rim. 
Thus,  if  the  problem  of  Dirichlet  admit  a  solution,  that  solution  is 
unique. 

Picanl  has  pointed  out  the  limitations  to  this  proof.  Besides  the  necessity 
of  assuininir,  in  genenil,  that    "  does  not  become  infinite,  there  is  the  further 

limitation  that  the  integrals,  as  also  their  differential  quotients  of  the  first  order, 
are  to  remain  continuous  m  r  and  cm  C.     (Trait6  d' Analyse,  t.  ii.,  fasc.  i.,p.  23.) 

/^  Fin 
Theorem.    I  -^  -  ds  =  0,  when  u  is  harmonic  within  a  region  V 

which  encloses  r« 

The  formula  which  results  from  the  combination  of  (5)  and  (6)  is 

f(n,^^-u.,^'^)ds  =  0 (8). 

Jc\     dit  '6)1  J 

Replacing  nj,  u.^  by  w,  1,  we  have 


i 


'|"<(.-0 (9), 


Theorem.    Let  V  bo  enclosed  as  before  in  r',  and  let  r  be  the  dis- 
tance of  a  point  {x,  y)  from  a  fixed  internal  point  (a,  6),  then 
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With  centre  (a,  b)  describe  a  small  circle  Ci  of  radius  p.  Let 
^2  =  log  r,  til  =  M :  then  by  (8),  if  the  normal  to  Ci  be  drawn  towards 
(«,  b), 

=  logp  f  5^*dsH--  JMcte 
=  -   fwdsby  (9). 

Since  the  left-hand  side  is  independent  of  p,  the  expression 

-  I    «r/s  must  be  independent  of  p. 
pjc. 

When  p  tends  to  zero,  we  know  that  an  approximate  value  of 

-  I    nds  is  u(a,  6)  •  -  |    ds,  i-e,,  2iru(a,  h).     Since  this  value  is  inde- 

pendent  of  p,  it  must  be  the  exact  value,  and  the  theorem  is  estab- 
lished. 

The  result  thus  obtained  is  of  high  importance,  because  it 
expresses  the  value  of  u  at  an  internal  point  in  term  of  values  along 
a  certain  boundary.  In  the  course  of  the  proof,  we  have  established 
incidentally  a  theorem  which  has  important  consequences  in  the 
theory  of  the  potential.    This  theorem  will  now  be  stated  explicitly. 

Theorem,  A  harmonic  function  u  cannot  have  a  maximum  or 
minimum  in  r. 

If  p  be  the  radius  of  a  circle  C  with  centre  (a,  6), 

2iru(a,h)  =  -  Cud8=z  r''u{p,e)de    •     •     •     (11), 
pjc  Jo 

in  polar  co-ordinates.  Let  p  be  made  sufficiently  small;  then  if 
u{a,  b)  be  greater  than  all  the  values  within,  or  on  the  circum- 
ference of  the  circle  (p), 

2itu(a,  b)<-  I  w(a,  b)d8f 
pJc 

i.e.,  2irM(a,  b)  <  2^11  {a,  b). 

This  shows  that  w(a,  b)  cannot  be  a  maximum.  Similarly  it 
can  be  shown  that  it  cannot  be  a  minimum.  The  same  result  might 
be  deduced  from  (9). 

This  theorem  extended  to  three  dimensions  amounts  to  the  statement  that 
the  gravitation  potential  of  an  attracting  mass  has  neither  a  maximum  nor  a 
minimum  value  in  empty  space.    It  was  discovered  by  Gauss. 
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Tlieorem.  If  u{x,y)  be  a  function  which  is  harmonic  in  any 
region  F,  and  continuous  on  the  boundary  C,  tlie  value  of  u  at  every 
point  in  T  is  intermediate  in  value  between  the  greatest  and  least 
values  on  C.  Here  we  assume  that  there  are  no  points  on  C  at 
which  the  function  u  is  discontinuous,  and  that  u  is  not  a  constant 

The  values  of  u  on  C  have  a  finite  upper  limit  G,  and  a  finito 
lower  limit  A";  and  the  values  in  T  and  on  C  have  a  finite  upper 
limit  G*  and  a  finite  lower  limit  K'.  At  no  points  of  T  can  the 
limits  G\  K'  be  attained.  Let  us  assume,  if  possible,  that  u  attains 
the  value  G*  at  an  interior  point  (a,  6).  The  formula  (11)  shows 
tliat  on  the  rim  of  every  circle  interior  to  C,  with  (a,  b)  as  centre, 
the  value  of  w  =  G' ;  for  if  some  of  the  values  be  less  than  G',  others 
must  be  greater  than  this  quantity,  and  this  is  contrary  to  suppo- 
sition. Hence  at  all  points  of  a  circular  region  of  centre  (a,  6), 
which  lies  wholly  inside  F  and  extends  to  C,  u  is  constant.  By 
choosing  a  new  point  (a,  b)  in  this  circular  region  and  drawing  a 
new  circle,  it  follows  that  u  is  constant  throughout  the  new  region. 
In  this  way  it  can  be  proved  that  the  value  of  u  in  F  is  everywhere 
equal  to  G'.  This  is  contrary  to  hypothesis ;  hence  there  is  no 
point  of  F  at  which  u  attains  the  value  G'.  But  we  know  that  the 
continuous  function  u  attains  its  upper  limit  at  some  point  (§  63). 
This  point  must  lie  on  0.  As  the  upper  limit  on  C  is  G,  G'  must 
be  equal  to  G ;  and  similar  reasoning  shows  that  K^  must  be  equal 

to  /r. 

Corollary.  A  harmonic  function  which  is  constant  on  C  has  the 
same  constant  value  in  F. 

§  256.  ScJiicarz's  existence-theorem  for  a  circular  region  F  of  radim 
1.     [Schwarz,  Werke,  t.  ii.,  p.  185.] 

Let  /(«)  be  a  real  function  of  «,  which  is  continuous  and  one- 
valued  upon  the  circumference,  and  which  resumes  its  value  when 
a  increases  by  27r;  no  other  restrictions  are  imposed  upon  /(«). 
There  exists  always  one  and  only  one  function  u  which  ]x)ssesses 
the  following  properties:  — 

(1)  7/  is  continuous  in  F  and  on  C; 

(2)  Bu/Sxy  8w/8y,  B-fi/Bx'y  h-n/hf^  are  one-valued  and  continuous 
in  F  and  on  C,  and  h'^u/h?  -f-  S'm/^/  =  ^ ; 

(3)  the  values  on  the  rim  are  equal  to  /(«)  at  all  points  of  C. 
The  proof  is  based  upon  a  consideration  of  the  integral 

^      2:rJo    ^^"^l-2rcos(a-^)-f»'»  "* 
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where  r,  $  are  the  co-ordinates  of  a  point  on  the  rim  of  a  circle 
whose  centre  is  0  and  radius  r(<  1).  This  integral  has  a  perfectly 
determinate  meaning  for  all  points  within  the  circle,  and  equals  the 
series 

^  (^AO)de  4-  i  i   rV(^)  cos  n{a  -  ^)d^  •  r*. 

2  IT  Jo  irn=lJ0 

This  latter  series  is  convergent  in  r.  On  C  it  assumes  the  form 
of  Fourier's  series.     Schwarz  proves  that 

(i.)  {  is  harmonic  in  T ; 

.  (ii.)  f  takes  the  contour  value /(^). 

The  proof  of  (i.)  is  effected  in  a  very  natural  and  simple  manner. 
We  know  by  the  properties  of  monogenic  functions  that  when  <f>(z) 
is  holomorphic  in  F,  the  real  part  of  <l>(z)  is  harmonic  in  F.  Hence 
the  real  part  of 

is  harmonic  in  F.    But  this  real  part  is  precisely  Poisson's  integral 

1    r^^                       1  —  r* 
u(a5,  v)  =  {  =  —  I     f(a) , ^da. 

^'^'     ^      2irJo   -^^   ^l-2rcos(«-^)-f r* 

To  prove  (ii.),  Schwarz  examines  the  difference  i—f{0),  where 
0  is  arbitrary,  and  shows  that  as  {x,  y)  tends  along  radii  to  the 
various  points  (1,  0)  of  C7,  w(a:,  y)  tends  uniformly  to  the  limit /(^). 
To  simplify  the  denominator  of  the  integral  write  a-f-  ^  for  a;  this 
involves  no  change  of  limits,  since  /(«)  is  periodic.  At  any  stage 
of  the  following  proof  the  limits  can  be  replaced  by  new  limits  y, 
27rH-y,  where  y  is  any  positive  or  negative  quantity.  The  new 
form  of  the  integral  is 

27rJo       1  —  2rcos«-t-r*  ' 

or  A    r^^{\-i^)f{a^e)da 

2vJ-v     1  — 2  r  cos  a  H-r* 

This  may  be  written 
^irJ-n  1  — 2rcosa-|-r*  2ir  J-»  1  — 2rco8a-|-r* 
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For  all  values  of  r  less  than  1, 

J^  P' (l-r')da       ^^ 

2  TT  J-ir   1  —  2  r  COS  a-{-r^ 

Hence  f  =  /(^)  +  ^  f  (l-^)?/(«  +  ^)-A^)|^« 

^     *^^  '^      27rJ-ir  l-2rcosa4-r* 

We  have  now  to   show  that  when  c  is  an  arbitrarily  small 
quantity  given  in  advance,  it  is  possible  to  find  a  number  17  such 

that  for  all  values  of  1  —  r     ^  t ,  and  for  all  values  of  0. 


s: 


1  —  2  r  cos  u  4-  ^^ 


<c 


This  inequality  is  required  in  order  that  the  passage  to  the 
contour  values  may  be  effected  with  uniform  continuity.  It  will  be 
observed  that  the  paths  of  approach  to  the  contour  are  along  radii, 
but  this  limitation  may  be  removed  by  means  of  Painlev^'s  theorems. 
After  replacing  the  limits  by  —  8,  27r  — 8,  let  the  integral  be  separ 
rated  into  the  two  parts 

27rJ-B        27rJ+8  1  — 2rcosrtH-r^ 

where  8  is  a  small  positive  quantity.     Let  g  be  the  upper  limit  of 
/(«  4-  0)  —f{6)  in  the  interval  (—  S,  8).     The  absolute  value  of  the 


former  integral  is 


1   ('•    {^-r)\Au-^'^)-m\da 

1  —  2 reus  a-f  ?- 


If 


<_iL|  r' —(lz:rDA'A_ 

27rL/-8    1— 2rcos«4-r^ 


<!/• 


The  absolute  value  of  the  latter 


< 


IT  Js        1  —  2  r  cos  u  -f  r*' 


where  G  is  the  upper  limit  of  the  absolute  values  of  /(a)  in  the 
interval  (8,  27r-8).     But 


1   r^^-^  _(l-y)(Ja 
ttJs        1  — 2rcos«H 


< 


l-r* 


-fr^      r(l-cos8)' 

for  since  the  expression  cos  a  —  cos  8  is  negative  in  the  interval  in 
question,  the  denominator  1  —  2  r  cos  a  -f  r  >  2  r(l  —  cos  8).     What- 
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ever  be  the  value  of  the  small  quantity  S{=^0),  it  is  possible  to 
choose  1  —  r  so  small  that 

G      ^-^       <e. 

r(l  —  cos  8) 


Hence,  when  r  tends  to  1,  the  integral 

'^' a -r^)\f(a-h  0)^/(6)  Ida 
1  —  2  r  cos  a-^r^ 


-f 


tends  to  the  limit  0,  and  {  tends  to  limiting  values  identical  with 
the  contour  values /(^). 

§  257.     The  solution  of  the  problem  for  a  circle  of  radius  E 
is  very  similar  to  that  for  the  circle  of  radius  1.     It  is 


^  "'       2irJo    le  -  2 Up  COS  {a  -  $) 


+  / 


where  p  is  the  distance  from  the  origin  of  a  point  c,  or  (x,  y), 
situated  in  T.     The  formula  can  be  written 


Jc  2  trK  •  I  C  —  «  f 


where  |  c  —  «  |  is  the  distance  from  c  to  a  point  s  of  (7,  and  ?/(«)  is 
the  value  of  w  at  a.     When  c  coincides  with  0,  this  formula  becomes 

or  the  mean  of  the  values  U{s)  on  the  rim  of  C  is  equal  to  the  value 
of  u  at  the  centre. 

By  a  known  formula  in  Trigonometry 
^     ^■^^""^' — z 5=1  +  2  2 /^^Ycosn(«-^),  {p<K). 

Hence  when  x^p cos 0,  y^ p  sin $j 

1    /**""  1  *   C   z^'"" 

u (x,  y),  =if{pi  tf),  =  --  I     f{a)da  -f-  -  2  -<    I    /(a)  cos  nada  •  cos  nO 

2ir%/0  7rn=i  (.•/o 


•  I    /(^)  sin  nada  •  sinn^  V  [ -^  j 


I  +  £  (a„  cos  ntf  4-  K  sin  t?^)  ("^ ) '. 


i 
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This  expansion  has  been  proYed  on  the  supposition  p<R 
Hupjy>se  that  u{z,  y)  is  continoouSy  together  with  its  partial  differ- 
ential quotients  of  the  first  two  orders,  in  a  cirele  of  radius  Bi>R. 
Ih  the  expansion  true  whenp=£?  We  know  that  the  limit  to 
which  Poisson's  integral  tends,  when  p  tends  to  i^  is  tc(x,  ^),  or 
f(R,  h),  where  ;r  =  ^cos^,  y=£sin^;  but  it  is  not  evident  that 

the  integral  series  in  ^  tends  to  the  limit 

^-f  i  (a.cosn^-fft.sinntf). 
2      it»i 

That  this  is  what  actually  happens  has  been  proved  by  Paraf. 
As  8r>on  as  it  can  be  shown  that  the  series  just  written  down  is 
convergent,  Abel's  theorem  on  integral  series  (§  90)  enables  us  to 
say  tliat  this  series  is  the  limit  of  the  series  in  p/R. 

Paraf  8  proof  of  convergence,  [Thesis,  sur  le  Probl^me  de 
Dirichlet  et  son  extension  au  cas  de  I'^uation  lin^re  gdn^rale  da 
»e(;oud  ordre,  p.  b^."] 

The  coefficients  a^,  h^  are  continuous  functions  of  jB,  which 
satisfy  tlie  relations  |  a^  |,  1 6»  |  <  h/n^,  where  *h  is  a  constant  which 
difponds  only  on  the  values  of  f{R,  a)  and  not  on  i?,.  For,  after  a 
double  integration  by  parts, 

((„  =  -  I     /(i?,  a)  COS nada,  6„=:-  I     /(i?,  a)  sinnada, 

1  1  r^^  1  1  r^^ 

a^  =  —  -  .    -  I     f\Ri  a)  cos nada,  5„  = 1     /"(i2,  a)  sin nada. 

Honce  |  a,  |  and  |  6„  |  <  h/n^,  where  h  is  twice  the  upper  limit 
of  the  values  |  /"(/^,  «)  |.     This  shows  that  the  series 

^^  +  i  (a„  cos  nO  +  6„  sin  nO) 

is  absolutely  and  uniformly  convergent.     Hence  when  p  tends  to 
tho  limit  Rf 

f(p.  0)  =  ^"  ^Ij^ia^  cos  nO  +  K  sin  rU?) 
gi  ves  w  (x,  y )=/(/?,  ^)  =  ^  +  i  (a^  cos  nO  +  6,  sin  nO) . 
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§  258.    We  haye  arrived  at  a  series  for  w(a?,  y),  namely 


00 


u{x,  y)  =  ^+  2  (a.  cos  nO  +  b^  sin  nO), 


in  which  the  coefficients  are  definite  integrals.  Let  us  now  make  a 
fresh  start  with  the  equations 

hx     Sy    Sy         8x 
or  with  the  corresponding  equations  in  polar  co-ordinates 

where  the  pole  is  at  a  point  (a,  6),  and  (r,  B)  are  the  co-ordinates  of 
an  arbitrary  point  of  that  circular  region  of  centre  (a,  h)  and  radius 
R  which  extends  to  the  boundary  of  P.  Here  V  is  the  region  of  the 
z-plane  for  which  the  functions  u,  v  and  their  first  differential  quo- 
tients are  one-valued  and  continuous,  these  differential  quotients 
being  subject  to  the  above  equations. 

Since  ^^^  "^  ^'^)  and  ^'^^'^'^)  are  finite  when  r  =  0,  we  must 
have  for  all  values  of  0^ 

limM  =  0,  limrg1  =  0. 

On  a  circle  of  radius  r  (<  iJ)  we  have  by  Fourier's  series 

1  * 

u{ry  ^)  =  -Oo  -f  2  (a.  cos  n^  -I-  6.  sin  nO), 

1  * 

i7(r,  B)  =  -Co  -I-  2  (c»  cos  nB  -J-  d.  sin  ntf), 

where  ao  =  -  r\(r,  d)d^,   Co=-  f'Vr,  fl)d^, 

1   /***■  1   C^"" 

a,  =  -   I     u  (r,  d)  cos  n^cW,  6^  =  -  I     w  (r,  ^)  sin  ?i^rf^, 

7r*/o  7r*/o 

c,  =  -   r%(r,  &)  COS  ntfdfl,  d,  =  -  f  %(r,  fl)sin  uMB, 
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From  the  differential  equations 


8u 

18« 
r80 

8r 

ISu 

(i). 


(ii), 


we  can  derive  at  once  equations  such  as 

r  C'' fi'  sin  nOdO  ^  C^^sm  n$d$  =  0       .     .     (iii). 
Jo    or  Jo     6$ 

The  second  integral,  when  integrated  by  parts,  gives 

^^sin nede=:-n  I     vcosnede  =  0. 

0    80  Jo 

Since  —  is  a  continuous  function  of  both  r  and  0. 
8r 

r'^sixinede=  -  C\ sin nOdO. 
Jo     or  or  J  0 

Hence,  when  n  >  1, 

or 
Similarly,  multiplication  by  cos  nO  gives 

r^n^nd^=0. 
Sr 

From  equation  (ii)  we  can  derive,  in  a  similar  manner,  the  two 
differential  ecjuations 

r   V   "-!.-.„«„  =  0, 
or 

or 
The  equations 

give  -.    =^»   ~  =  0', 

6r  or 
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therefore  Oo,  c^)  are  constants.     To  find  b^  we  must  integrate  the 
equation 

Hence  b^  =  A^r*  +  A^V"" ; 

but  knowing  that  8u/Sr  is  to  be  finite  for  r  =  0,  it  is  evident  that  kj 
must  vanish.      Corresponding  to  b^=\^r^  we  have  the  three  equations 

Hence 

w  -f-  ii;  =  ^(Oo  +  (Cq)  H-  2(jLt„  —  iA,)  (cos  7i0  -f  i  sin  wd)r* 


n=l 


=  P(«-.2o), 


where  z^  =  a  + 16,  z  —  Zo=  re^.  This  is  the  Cauchy-Taylor  theorem. 
[Harnack,  Fundamentalsatze  der  Functionentheorie,  Math.  Ann.,  t. 
xxi.,  p.  305.] 

§  259.  In  the  generalized  problem  for  a  simply  connected  region 
r  the  values  U(8)  on  C  are  in  general  continuous,  but  suffer  discon- 
tinuities at  a  finite  number  of  points  ai,  a^  •••,  Oj,  •••,  a^.  The  dis- 
continuity at  a  point  a  is  of  a  special  kind  One  condition  is  that 
for  the  region  common  to  T  and  to  a  small  circle  of  centre  a  all  the 

r 

values  of  u  are  to  be  finite ;  but  further  the  values  U(8)  are  to  tend 
to  limits  ^(a*  +  0)  or  CXoa  —  0),  when  8  tends  to  a^  in  the  positive 
or  negative  sense,  where 

U{a,  +  0)  -  U(a,  -  0)  =  ^,,  {h  =  1,  2, ...,  m) 

(see  Chapter  II.,  §  61).  Let  the  angles  made  by  the  tangents  at 
the  points  a^k  be  a^^  where  a^^  differs  from  ir  when  there  is  a  sudden 
change  in  the  direction  of  the  tangent.  For  simplicity  assume  that 
the  a's  are  different  from  zero.     The  coefficient  of  i  in 

5^*. log  («-a;k), 

where  the  branch  of  each  logarithm  is  fixed  by  assigning  its  value 
for  some  point  in  r,  is  the  harmonic  function 

S^^tan-i?^-^^, 
*=ia;i  x  —  Xi^ 

a^,  y^  being  the  co-ordinates  of  a^.  This  sum  of  inverse  tangents 
suffers  a  discontinuity  fij^  in  passing  through  a  point  a^k.     Hence,  by 
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the  employment  of  a  method  analogous  to  that  used  in  the  proof  of 
Mittag-Leffler^s  theorem  (Chapter  V.,  §  150),  the  function  u  can 

be  deprived  of  its  discontinuities  by  the  subtraction  of  S  —  tan"'^"-^*. 

The  resulting  function  w(a?,  y)  is  one  with  assigned  values  along  C, 
and  when  {x,  y)  tends  along  C7  to  a  point  a, 

At  the  point  a  itself  let  the  value  0  be  assigned  to  w.  The 
generalized  problem  has  thus  been  resolved  into  the  simpler  problem 
of  finding  a  function  w(x,  y)  which  is  continuous  on  C,  continuous 
and  harmonic  in  V,  Thus  whenever  a  solution  is  known  for  the 
ordinary  Dirichlet  problem  in  the  case  of  a  simply  connected  region 
r,  a  solution  can  be  found  for  the  generalized  problem. 

The  solution  found  in  this  way  is  unique.  [See  M.  Jules 
Riemann's  memoir  Sur  le  Probl^me  de  Dirichlet,  Annales  de  I'fe., 
Norm.  Sup.,  Ser.  3,  t.  v.,  1888.] 

We  omit  the  proof  of  the  uniqueness  of  the  solution.  The  plan  to  be  fol- 
lowed in  a  proof  of  this  theorem  is  to  establish  the  fact  primarily  for  a  circle  and 
afterwards  for  every  region  which  can  be  represented  conf ormly  on  a  circle. 

Suppose  that  a  point  («,  y)  in  V  tends  to  a  point  a  of  C  along 
a  path  interior  to  V  and  such  that  the  tangent  to  the  path  at  a  drawn 
inwards  makes  angles  <^i,  c^o  ^vith  tlie  two  tangents  at^,  afg  to  apiy  ap^, 
where  p^ajh  is  a  part  of  C  described  in  the  direct  sense.  The  limit 
to  which  u  tends  is 

a 
a 

—  rr    ^1  -L  TT'    ^2 

u  a 

In  the  generalized  problem,  as  in  the  ordinary  problem,  the 
values  of  u  in  r  lie  between  the  upper  limit  O  and  the  lower  limit 
K  of  the  values  U{s)  on  C, 

M.  Jul  PS  Riemann  has  treated  the  case  of  a  multiply  connected  region  in  a 
very  similar  manner.  By  the  iLse  of  the  properties  of  logarithms  he  shows  that 
it  is  p(KSsil)ie  to  solve  the  generalized  problem  whenever  the  ordinary  problem  can 
be  solved.  If,  in  the  generaliz(?(l  problem  for  a  simply  connected  surface,  the 
restriction  be  removed  that  the  function  is  to  have  a  finite  absolute  value  in  the 
neighbourhood  of  its  discontinuities,  the  theorem  of  the  uniciueness  of  solution 
ceases  to  hold.    Picard  has  given  a  very  simple  example  of  a  harmonic  function 
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which  vanishes  at  all  points  save  one  of  a  circle  C,  is  continuous  within  F,  and 
yet  is  not  identically  zero.  The  circle  C  is  x  +  a(x'^  +  y^)  =  o,  where  a  is  a  con- 
stant, and  the  function  is  a  +  x/Cx^+y^).  The  explanation  is  to  be  sought  in 
the  fact  that  the  function  is  infinite  at  the  origin.  [Picard,  Traits  d* Analyse, 
t.  ii.,  fasc.  L,  p.  40.] 

Conform  Representation, 

§  260.  A  problem  which  is  very  closely  allied  with  that  of 
Dirichlet  is  the  problem  of  the  conform  representation  of  an  assigned 
surface  Fi  upon  another  assigned  surface  T^.  We  shall  confine  our 
attention  to  simply  connected  regions.  A  simplification  can  be 
introduced,  for  if  it  be  possible  to  map  a  region  Fi  on  F3  by  means 
of  «8  =  <^i(2fi)>  and  F3  upon  Fjby  22=  ^^^(^a),  then  ^2=  <^2<^i(«i)  will 
map  F|  upon  Fj.  Hence  if  it  be  possible  to  represent  two  regions 
conformly  on  one  and  the  same  circle  (or  half-plane),  it  is  also 
possible  to  represent  them  conformly  on  each  other.  In  this  way 
the  problem  reduces  itself  to  the  discovery  of  that  function  2'  =/(2) 
which  maps  a  simply  connected  region  F  on  a  circle,  or  on  the 
positive  half-plane  of  z.  This  problem  is  related  to  Dirichlet's  by 
reason  of  the  circumstance  that  the  latter  problem  can  be  solved  for 
a  simply  connected  region  T^  whenever  it  can  be  solved  for  a  simply 
connected  region  Fj  upon  which  Fj  can  be  represented  conformly. 
Now  a  solution  of  Dirichlet's  problem  can  be  found  for  a  circle,  or 
the  positive  half-plane.  Hence  a  proof  that  every  simply  connected 
region  can  be  mapped  on  a  circle  is  also  a  i>roof  that  Dirichlet's 
problem  can  be  solved  for  every  simply  connected  region,  and  con- 
versely.    Since  the  transformation  (z,      "^     ),  where  a,  6,  c,  d 

\    cz-^dj 

real  and  ad  —  he  positive,  transforms  a  point  with  a  positive  ordinate 
into  another  point  with  a  positive  ordinate,  there  are  at  least  00^  ways 
of  representing  the  positive  half-plane  conformly  upon  itself.  It  will 
be  proved  (§  269)  that  the  most  general  problem  of  the  conform  repre- 
sentation of  one  simply  connected  region  Fi  upon  another  Fg  becomes 
perfectly  definite  as  soon  as  a  point  in  Fi  and  a  point  on  Cj  are 
made  to  correspond  to  a  point  in  F^  and  a  point  on  C^.     Thus 

the  transformation  (z,  ^^  "^     )  is  the  most  general  one  for  the  con- 

form  representation  of  the  positive  half-plane  upon  itself.  The 
problem  of  the  conform  representation  of  a  simply  connected  region 
r  upon  the  positive  half-plane  becomes  perfectly  definite  as  soon  as 
three  assigned  points  on  C  are  made  to  pass  into  three  assigned 
points  on  the  real  axis  of  the  half-plane ;  or,  what  will  do  equally 
well,  as  soon  as  an  assigned  point  in  F  is  made  to  correspond  to  an 


are 
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assigned  point  in  the  positive  half-plane,  and  an  assigned  point  on 
C  to  an  assigned  point  on  the  real  axis. 

Statement  of  the  problem.  Given  two  simply  connected  regions 
Ti  and  Fj  traced  out  by  z  and  z\  to  find  a  one-valued  function 
z'=f{z)  which  effects  the  conform  representation  of  one  of  the 
regions  upon  the  other,  so  that  the  points  interior  to  r^,  Fj  corre- 
spond one-to-one,  as  also  the  points  on  Ci,  CV 

Let  z'of  Zq  be  any  two  corresi)onding  points  in  Fi,  F,;  then  in  the 
neighbourhoods  of  2o>  ^\i  we  must  have 

and,  by  reversion  of  series, 

2-2:0  =Pi(2'-2o'); 

for  these  relations  make  dz^/dZy  dz/dz^  different  from  0  in  the  neigh- 
bourhoods of  Zq  and  z^\  and  therefore  permit  the  conform  represen- 
tation of  the  neighbourhoods  of  z,  «'  upon  each  other.  Since  the 
one-valued  function  f{z)  may  take  the  same  value  at  several  different 
points  of  a  region,  there  is  no  necessity  to  restrict  the  problem  of 
conform  representation  to  a  region  which  covers  the  plane  simply. 

Simple  examples  of  conform  representation.  [Schwarz,  AVerke, 
t.  ii.,  p.  148.] 

(1)  A  region  bounded  by  two  arcs  of  circles  through  the  points 
z-^  Z2  in  the  2;-plaue,  can  be  mapped  upon  half  of  the  z'-plane  by  the 
function 

where  \ir  is  the  angle  at  which  the  arcs  intersect. 

(2)  A  region  bounded  by  three  arcs  of  circles  which  intersect  at 
angles  7r/2,  ir/2,  \ir,  is  transformed  by 

z'  =  \{z-z,)/{z-z,)\''^ 

into  a  semicircle,  when  z^,  z^  are  the  two  points  of  intersection  of 
those  two  arcs  which  include  the  angle  Xtt,  and  A  =^  0.  A  special 
case  of  the  above  region  is  the  sector  of  a  circle.  Here  «2  =  oc,  and 
the  transformation  is  replaced  by 

(3)  If  in  the  preceding  example  X  be  made  to  vanish,  the  trans- 
formations which  convert  the  curvilinear  triangle  into  a  sector  are 
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of  a  different  character.  Let  z^  be  the  point  at  which  the  two  arcs 
touch ;  the  remaining  arc  will  pass,  when  produced,  through  0.  De- 
noting by  Xtt  the  angle  which  the  real  axis  makes  with  the  tangent 

at  Ziy  the  transformation 

z'  =  e^'^/^z  —  Zi) 

is  equivalent  to  a  turn  of  the  tangent  through  an  angle  \ir  (so  as  to 
become  parallel  to  the  axis)  followed  by  a  quasi-inversion  with 
regard  to  Zi.  The  resulting  region  is  bounded  by  two  lines  parallel 
to  the  real  axis  in  the  2;'-plane,  and  by  part  of  a  line  parallel  to  the 
axis  of  imaginaries.     The  further  transformation 

z"  =  e-- 

changes  the  two  parallel  straight  lines  into  two  straight  lines  which 
pass  through  a  point,  and  the  remaining  straight  line  into  an  arc  of 
a  circle  with  this  point  as  centre.  The  resulting  region  is  a  circular 
sector. 

(4)  The  transformation  z' =  (z  —  i) / (z -]- i)  represents  the  posi- 
tive half  of  tlie  2-i)lane  conformly  on  a  circle  in  the  ^'-plane  whose 
centre  is  at  the  origin  and  whose  radius  is  unity. 

AVe  have  indicated  above  the  existence  of  a  connexion  between 
Dirichlet's  Problem  and  that  of  conform  representation.  We  shall 
now  prove  that  this  is  the  case.  By  supposition  there  is  some 
transformation  Zi  =  <t>{Z2)  which  maps  T,  upon  To.  Let  2:1  =  x,  +  it/.^ 
<f}(z2)  =  ^i(x2,  y2)  -{-  ^2(^2f  Vi)'  I^et  u{Xi,  2/1)  he  a  harmonic  function 
with  assigned  rim  values  Ui  on  Ci\  let  the  values  U^  assigned  to 
the  rim  Cj  be  equal  to  the  values  Ui  at  the  corresponding  points  of  Ci. 

The  function                   u  (X^,  Xj) ,  =  w'  («2>  Vi)  9 
satisfies  the  equation 1 =  0 ; 


Also  when  (x^,  y^  tends  to  a  point  ^2  of  CJ-23  ^'j  =  ^>  tends  to  the 
assigned  rim  value  Ui{si),=  Uo^Si),  where  Sj  corresponds  to  s^. 

§  261.     Tlie  conform  representation  of  a  simply  connected  region  F, 
bounded  by  an  n-sid^d  rectilinear  polygon j  upon  the  positive  half-plane. 

Arrange  n  -|- 1  real  numbers  x^  ai,  02,  •••,  a^  in  ascending  order  of 
magnitude,  and  let  2'  be  defined  by 

2'  =  j    (aj  —  2)  ^r^  (a2  —  z)  ^~^  •  •  •  (a,  —  2)  ^n-^cte, 
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n 

where  the  A's  are  positive,  and  2  A^  =  w  —  2.    The  function  ^{z)  is 

*tt=i 

holomorphic  throughout  the  positive  half-plane,  since  the  critical 
points  tti,  Og,  •••,  a^  are  all  situated  on  the  real  axis.  Let  z  move  in 
the  positive  half-plane,  and  let  h^h^'»*yb^  be  the  points  in  the 
g'-plane  which  correspond  to  aj,  o^,  •••,««. 

The  differential  equation 

dz'/dz  =  (ai  -  zYx-\a^  -  «)  V  -.  (a.  -  z)^'^ 

defines  a  holomorphic  function  z{z^)  at  all  points  in  whose  neigh- 
bourhoods the  expression  on  the  right-hand  side  is  holomorphic 
(Chapter  V.,  §  156). 

Let  z  describe  the  real  axis  except  near  the  points  a^  Os,  -••^o^ 
round  which  it  describes  infinitely  small  semicircles  situated  in  the 
positive  half-plane,  and  let  it  start  from  a  point  a  to  the  left  of  Oi. 
As  z  moves  towards  a^  2'  is  real ;  near  2;  =  Oi, 

dz^/dz  oc  (Oi  —  2)^~S 

so  that  after  the  negative  description  of  the  semicircle  round  Oi, 
the  amplitude  of  2'  becomes  7r(Xi  —  1);  and  as  z  continues  its  path 
from  a,  to  a<^  the  point  2'  moves  along  a  straight  line  b^^  which 
makes  with  the  direction  hih  an  angle  ttXi.  When  z  describes  the 
small  semicircle  round  ag  and  moves  along  the  straight  line  a^/ij, 
the  z'-path  changes  from  the  straight  line  616a  to  the  straight  line 
h.pi,  where  62^3  makes  with  hjbi  an  angle  ttXs;  and  so  on  for  the 
remaining  sides.  Since  2A^  =  n  —  2,  the  point  z*  describes  the  closed 
polygon  biho  •  •  •  bjbi,  when  z  describes  the  complete  axis  of  x.  Further- 
more, as  z  moves  upwards  from  the  real  axis,  2'  moves  into  the  interior 
of  the  polygonal  region ;  and  when  2;'  is  once  inside,  it  remains  inside 
as  long  as  z  remains  above  the  real  axis,  since  an  exit  from  the  region 
would  mean  a  passage  of  2;'  over  one  of  the  sides,  and  therefore  a 
passage  of  z  over  the  real  axis  into  the  negative  half-plane. 

Conversely,  while  2'  remains  in  the  polygonal  region,  z  must 
remain  in  the  positive  half -plane.  By  the  transformation  z'' =  az' -{- p, 
one  of  the  corners  b^  can  be  made  to  coincide  with  an  angular  point 
c  of  an  assigned  polygon  CiC2-»-c„c„  so  that  one  of  the  sides  shall 
coincide  in  direction  with  b^b^+i;  and  the  constants  a,  X  can  be 
chosen  so  as  to  make  all  the  sides  of  the  two  polygons  coincide. 
The  determination  of  these  constants  is  a  matter  of  considerable 
difficulty. 
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The  form  of  this  solation  is  due  to  Christoffel  and  Schwarz.  Schlftfli  has 
elaborated  a  method  for  solving  the  equations  which  involve  the  constants  in 
a  memoir  Zur  Theorie  der  conformen  Abbildung,  Crelle,  t.  Ixxviii.  Objections 
have  been  urged  by  J.  Riemann  against  Schl&fli^s  proof  of  the  possibility  of  the 
conform  representation  of  any  rectilinear  polygon  whatsoever  upon  a  circle,  while 
the  validity  of  Schlftfli^s  work  has  been  upheld  by  Phragm^n  (Acta  Mathematica, 
t.  xiv.).  However  this  may  be,  there  can  be  no  question  as  to  the  fact  that 
every  rectilinear  polygon  can  be  mapped  on  a  circle ;  and  when  this  is  granted, 
Schl&fli's  method  provides  a  definite  process  for  the  determination  of  the  con- 
stants. On  the  problem  of  the  conform  representation,  the  reader  should  consult 
Riemann^s  Werke,  The  Inaugural  Dissertation  ;  the  many  important  memoirs 
on  this  subject  contained  in  the  second  volume  of  Schwarz^s  Werke  ;  Darboux^s 
Le9ons  sur  la  Th6orie  G6n6rale  des  Surfaces,  t.  i.,  chapter  iv. ;  Hamack,  Die 
Grundlagen  der  Theorie  des  logarithmischen  Potentiales,  1887  ;  Picard's  Trait6 
d' Analyse,  t.  ii.,  Fascicule  1;  LaurenVs  Trait6  d' Analyse,  t.  vi.,  chapter  vii. 
He  should  also  consult  M.  Jules  Riemann^s  valuable  commentary  on  Schwarz^ s 
memoirs,  Sur  le  Problfeme  de  Dirichlet,  Ann.  Sc.  de  T^ole  Norm.  Sup.,  Ser.  3, 
t.  v.,  1888  ;  Schottky,  Ueber  die  conforme  Abbildung  mehrfach  zusammen- 
h&ngender  ebener  Flftchen,  Crelle,  t.  Ixxxiii. ;  Christoffel,  Sul  problema  delle 
temperature  stazionarie  e  la  rappresentazione  di  una  data  superficie,  Annali  di 
Matematica,  Ser.  2,  t.  i.,  Sopra  un  problema  proposte  da  Dirichlet,  ib.,  t.  iv., 
Ueber  die  Integration  von  zwei  partiellen  Differentialgleichungen,  Gottingeu 
Nachrichten,  nr.  18,  1871. 

By  the  use  of  inversion  (a  special  case  of  orthomorphic  transformation), 
Dirichlet's  problem  for  a  region  which  encloses  the  point  x  can  be  made  to 
depend  upon  the  simpler  problem  for  a  region  in  the  finite  part  of  the  plane. 
Suppose  that  two  regions  r,  Fi  can  be  represented  conformly  on  each  other  by 
X'\-iy  =  <f>(xi-\-tyi);  then  the  harmonic  function  w(x,  y)  in  r  transforms 
into  the  harmonic  function  Ui(xi,  yi)  in  Ti.  In  particular  suppose  that  x  +  iy 
is  inverted  with  respect  to  a  point  c  of  F  ;  then  the  region  bounded  by  the 
curves  Co,  Ci,  •••,  (7n-i  of  §  263  changes  into  a  region  exterior  to  the  n  curves 
C  which  are  the  inverses  of  the  C%  and  the  point  c  passes  to  oo .  The  value 
assumed  by  ui  at  od  must  be  finite  and  determinate,  and  this  value  is  determined 
by  the  rim  values  of  Ui(xi,  yi),  Dirichlet's  problem  for  a  region  which  extends 
to  oo  can  be  stated  in  the  following  manner :  — 

The  exterior  problem.  Given  a  region  F  which  is  formed  by  the  part  of 
the  plane  exterior  to  n  curves  Co,  Ci,  C2,  •••,  C„_i,  which  are  themselves  exterior 
to  one  another,  to  find  a  function  tt(a;,  y)  which  shall  be  harmonic  in  F,  which 
shall  take  assigned  values  on  C,  and  finally  which  shall  tend  to  a  perfectly 
definite  value  u^  when  a;,  y  tend  to  00 ,  this  value  00  being  determined  by  the 
rim  values  U(8). 

Some  theorems  with  regard  to  the  solution  of  — ^  H — ^  =  0  are  useful.    In 

^  dx^      dy^ 

the  neighbourhood  of  an  ordinary  point  it  can  be  proved  by  Fourier's  series  that 
tt  =  ao  +  -4ologr  +  2  {cos  ic^(a^r«  +  Kr-")  +  shi  K0{c^rf  +  d^r-")}- 


398  dirichlet's  problem. 

Suppose  that  the  function  u  is  zero  at  x,  then  ^  =  0,  a^  =  0,  c^  =  0 ;  thus, 
for  the  region  r  exterior  to  a  circle  C  with  arbitrarily  great  radius, 


u  =  S  (  -  )*{^ic  cos  K0  +  d^ sin kS,} 


and  f^udO  =  0.  This  result  implies  one  or  other  of  two  things.  Either  «  =  0 
nn  C  and  throughout  the  exterior  plane,  or  some  values  of  «  on  C  are  negative. 
In  the  latter  case  the  value  0  at  x  is  neither  a  maximum  nor  a  minimum,  and 
the  extreme  values  for  the  region  lie  on  the  boundary  C,  [See  Harnack, 
Grundlagen,  p.  48.  Further  theorems  relating  to  the  point  «  are  to  be  found 
in  §  27  of  the  same  work.] 

§  262.  Schwarz's  method  for  solving  Dirichlet's  Problem  employs 
theorems  from  the  theory  of  conform  representation  relative  to 
regions  bounded  by  regular  arcs  of  analytic  lines.  After  showing 
that  a  simply  connected  region  bounded  by  regular  arcs  of  analytic 
lines  can  be  mapped  upon  a  circle  of  assigned  radius,  Schwarz 
employs  his  alternating  process  and  proves  the  existence  theorem  of 
the  harmonic  function  for  simply  and  multiply  connected  regions 
with  rims  of  highly  arbitrary  shapes.* 

Regular  arcs  of  analytic  lines.  Let  P(f  —  fo)>  Qi^  —  ^)}  where  (^ 
is  real,  be  two  integral  series  with  real  coefficients.  These  series 
can  be  continued  along  the  real  axis,  by  the  method  explained  in 
Chapter  III.,  until  further  progress  is  debarred  by  the  presence  of 
singular  points.  In  this  way  two  functions /i(^),/j(f)  are  defined 
for  two  portions  of  the  real  axis  which  contain  t^  Let  these  por- 
tions overlap  along  a  stroke  ^/A/,  and  let  this  stroke  be  shortened  by 
making  ti,  tj,  move  towards  Iq  until  they  attain  positions  ti,  t^  such 
that,  within  the  interval  fj^>,  inclusive  of  the  terminal  points,  //(O 
and  /w'(0  are  nowhere  simultaneously  zero.  As  t  moves  along  the 
real  axis  from  ii  to  ^2?  the  point  {x,  y)  defined  by 

traces  out  a  regular  arc  of  an  analytic  line. 

An  important  property  of  a  regular  arc  of  an  analytic  line  is  that 
it  always  maps  into  an  arc  of  the  same  character.  For  let  z'  =  <f>{z)j 
where  z  =  x-\- iy  =fi{t)-\- if.2{t)  =  f(^1).  Suppose  that  z'  traces  out 
an  arc  a'6'  when  z  traces  out  the  regular  arc  ab.  For  each  point  of 
abj  <f>(f(t))  is   expressible   as  an   integral   series   in   f;   and   since 

*  Although  the  methods  of  Schwarz  and  Neumann  lenve  some  catetanding  cases  unconsidered, 
thetr  proofs  are  of  ho  general  a  character  that  they  leave  no  doubt  as  to  the  truth  of  the  exist- 
ence theorem  for  harmonic  functions  tt  iu  a  continuous  region  of  the  plane  with  assigned 
continuous  rim  values. 
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^  =  <^'(/(0)  -/(O*  i*i  follows  that  —  does  not  vanish  on  a'b';  i.e. 

dx'   dv' 

— ,  -^  are  not  simultaneously  zero.     Hence  z'  traces  out  a  regular 

arc  of  an  analytic  line.     We  are  now  in  a  position  to  prove  an 
important  theorem  due  to  Schwarz  :  — 

If  a  harmonic  funcf  1071  be  an  analytic  function  of  t  along  a  regular 
arc  ah  of  an  analytic  line,  it  can  be  continued  beyond  the  boundary  ab. 

The  problem  can  be  simplified  by  reducing  the  general  case  of  a 
curvilinear  arc  ab  to  the  easier  case  of  a  straight  line.  We  have  to 
show  that  it  is  possible  to  enclose  the  arc  ab  in  a  simply  connected 
region  Tj,  which  can  be  represented  conformly  on  another  simply 
connected  region  Tj,  so  that  ab  passes  into  a  straight  line  within  r,. 
The  simplest  plan  is  to  use  the  equations 

ic  =  ajb  +  ai(t  —  to)  +  a^^t  —  fo)*H , 

y  =  yo  +  bi(t  —  to)  -h  b2(t  —  to)^  H-  ..., 

which  exist  in  the  neighbourhood  of  a  point  {Xq,  yo)  of  ab,  and  thence 
form  the  equation 

z  —  {xo-{-  iyo)  =  (Oi  +  ibi)  {t  -  ^o)  +  (oj  +  1^2)  (« -  M'  +  •••• 

Now  let  t  receive  complex  values.  Because  ai  +  ibi  ^  0,  this 
transformation  establishes  a  conform  representation  of  a  region  of 
the  2-plane,  which  includes  Zo(  =  Xo-h  iyo)j  upon  the  circle  of  conver- 
gence of  the  integral  series  in  t  —  to. 

By  giving  to  various  positions  between  ti  and  ?2  it  is  possible  to 
represent  a  region  which  contains  the  arc  ab  conformly  upon  a  com- 
posite region  constructed  out  of  a  system  of  circles  of  convergence 
with  centres  at  the  various  points  to,  so  that  the  interior  arc  ab 
becomes  the  interior  straight  line  titi  (§  264).  It  is  sufficient  there- 
fore if  we  prove  Schwarz^s  theorem  for  the  case  when  ab  forms  part 
of  the  real  axis  of  x. 

(1)  Let  a  function  u  be  harmonic  in  a  simply  connected  region 
r  whose  contour  C  consists  partly  of  a  curvilinear  arc  D  drawn 
from  a  to  6  in  the  positive  half-plane,  and  partly  of  the  straight  line 
06;  and  let  the  values  U{8)  along  ab  be  zero.  Let  D,  z  be  the 
reflexions  in  the  real  axis  of  the  curve  D  and  the  point  z.  On  the 
axis  ab  take  any  point  a^  and  describe  a  semicircle  C  with  centre 
ajo  so  as  to  lie  wholly  within  the  region  T.  Suppose  that  u  takes 
values  U{8)  along  C\  and  assign  to  the  remaining  semicircle,  re- 
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quired  to  complete  the  circle,  the  values  C7(«)  =  —  U(s).  Use  Pois- 
son's  formula 

1^  r^n         (iy-pV(«)d« 

for  the  function  which  is  harmonic  in  the  complete  circle  and  has 
the  rim  values  U(s)y  ?7(«);  the  equation  U(^)  =  —  U(8)  shows  that 
/(«)  =  — /(27r  — a),  and  that  /  takes,  consequently,  the  values  0  on 
that  part  of  the  real  axis  which  lies  within  the  circle.  Since  u  and  / 
are  harmonic  functions  with  the  same  rim  values,  they  must  be 
identically  equal.  But  /  has  a  meaning  for  the  complete  circle; 
therefore  we  have  proved  that  u  can  be  continued  beyond  the  real 
axis  into  the  negative  half-plane. 

(2)  Next  let  the  values  along  ab  of  the  harmonic  function  u  be 
given  by  an  analytic  function  of  x.    Near  qpq  let  the  value  of  u  be 

Oo  +  ai(x  —  aJb)  -f  02(0;  —  ocoY  H . 

Replacing  the  real  variable  a?  by  a  complex  variable  2,  the  result- 
ing series  is  an  integral  series  in  z  —  Xq  whose  real  part  u'(Xy  y)  is 
harmonic  and  takes  the  same  values  as  u(a;,  y)  upon  the  real  axis 
in  the  neighbourhood  of  a^  Hence  u{x,  y)-~u\x,  2^)  is  a  function 
which  is  harmonic  in  the  positive  half  of  the  circular  region  and 
takes  zero  values  on  that  diameter  which  lies  along  the  real  axis. 
The  function  is  of  precisely  the  same  kind  as  that  considered  in  (1). 
Hence  u{x,  y)  can  be  continued  into  the  negative  half-plane. 
[Schwarz,  Werke,  t.  ii.,  p.  144,  Ueber  die  Integration  der  partiellen 
Differentialgleichung  8hi/Sxr  -f  8^u/8y^  =  0,  unter  vorgeschriebenen 
Grenz-  und  Unstetigkeitsbedingungen.] 

§  263.  Suppose  that  it  is  known  that  a  series  Wi  -|-  W2  4- 1«3  -f  •••» 
whose  individual  terms  are  harmonic  in  T  and  continuous  on  C,  con- 
verges uniformly  throughout  T ;  it  will  follow  that  the  series  con- 
verges uniformly  on  C.     For,  by  supposition, 

for  every  interior  point  (oj,  y);  hence,  when  the  point  (x,  y)  tends 

to  a  point  5  of  C,  |  u^+i  +  u„+2  H +  u„+^  |  tends  to  a  limit  which 

cannot  be  greater  than  c.  We  proceed  to  the  proof  of  two  important 
theorems  due  to  Harnack. 

Theorem  I,   Let  the  component  terms  of  the  series  lu^he  har- 

monic  in  T  and  continuous  on  C,  and  let  u^{x,  y)  tend  to  ?/,(«) 
when  the  point  (x,  y)  in  T  tends  to  a  point  «  of  (7  by  any  route 
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wo 

whatsoever  in  r.  Then  if  the  series  w  =  2  u^  be  uniformly  conver- 
gent  for  the  points  of  C,  it  must  also  be  uniformly  convergent 
throughout  T,  and  u(x,  y)  tends  to  U{8)=  :S  U^{s),  whatever  be  the 
route  m  r  from  (x,  y)  to  8, 

This  theorem  is  the  converse  of  that  just  established.  To  prove 
it  we  must  show  that 

(i)  2  w^  is  continuous  in  r, 

(ii-)  2  u,  is  harmonic  in  r. 

(i.)   Let  >^n=l7i-f  ^2+-H-^«, 

Rn  =  Un4.l  +  Un^2  H tO  00, 

o-«  =  WiH-M2H l-w„, 

pPn  =  W„+l  +  W^+2  H h  W«4J»» 

P«  =  ^,+1  +  «n+2  +  •••  to  OO. 

If  €  be  given  in  advance,  we  can  find  a  number  fi  such  that 

|,i?,|<€     (n>/.), 

/or  aU  points  of  C     But  ^,  is  harmonic  in  F,  and  tends  to  ^i?^, 
when  the  interior  point  (x,  y)  tends  to  a  point «  of  C.     Hence  |  ^p„  |  <  c 

oo 

throughout  F.     Thus  the  series  2u^  is  uniformly  convergent  in  F ; 

and  the  sum  u  of  this  series  must  consequently  be  continuous  in  F. 

(ii.)  Next  we  have  to  prove  that  u  is  harmonic  in  F.  To  prove 
this,  select  any  point  c  of  F,  and  describe  round  c  as  centre  a  circle 
Ci  of  radius  R,  such  that  the  enclosed  region  F,  lies  wholly  within 
F.  Let  a  function  u'  be  constructed  which  has  the  same  values  as  u 
upon  (7j  and  is  harmonic  throughout  Fi.  For  the  points  Si  of  Ci  the 
series 

U\8i)  =  Ui{8i)  +  t^(Si)  +  W3(Si)  H 

is  uniformly  convergent;  let  it  be  integrated  term  by  term  after 
multiplication  by  (^  —  r^da/(R^  —  2Rr  cos  (a  —  ^)  -|-  r^.     Hence 

1     r^  R^  —  r^ 

2-Jo    "^">g-2iZrco8(«-g)  +  r'^"  =  "'^">  y)+«.(«'..v)  +  - 

where  r,  $  are  the  polar  co-ordinates  of  a  point  (»,  y)  in  Fi,  and 
o^(jB,  a)  is  the  value  of  p^{Xj  y)  at  {R,  a). 
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Since  |  p,,  |  <  e  upon  d,  it  follows  that 

lis  ''-<*'^>=  r.X'V-2iZr^r(«-0)  +  r*"'<''>'^' 

but  the  expression  on  the  right-hand  side  defines  a  function  which 
is  harmonic  in  Tj.  Therefore  the  expression  on  the  left-hand  side, 
namely  u,  is  harmonic  in  Fj.  By  varying  the  point  c  it  can  be 
shown  that  u  is  harmonic  in  F. 

Let  8  be  any  point  of  C.  From  8  as  centre  describe  a  small 
circle  of  radius  8.  A  value  of  8  can  be  found  such  that,  for  all 
points  (a,  y)  of  F  which  lie  inside  this  circle, 

I  ^»(«) - <^,(«,  y)\<^ 

for,  since  cr,(aj,  y)  is  a  continuous  function  of  (a?,  y)  in  F,  <r^  tends  to 
the  rim  value  S^,  when  {x,  y  )  tends  to  «  on  (Z     Hence 


<  I  cr,(aJ,  y)  -  5,(5)  I  -I- 1  p,(«,  y)  I  -fl  i?.(«) : 
<3c. 

Theorem  IL     Let  the  terms  of  Sw^  be  harmonic,  and  aXl  positive, 

throughout  a  region  F.     If  this  series  be  convergent  at  any  point  of 
F,  it  is  uniformly  convergent  at  all  points  of  F. 

(i.)  Let  C  be  a  circle  of  radius  E  and  centre  0;  and  let  /(a?,  y) 
be  a  function  which  is  harmonic  in  F  and  everywhere  positive. 
Then  at  a  point  c,  or  (x,  y),  inside  this  circle. 


/(.,,)  =/i.(.)^--f^,^, 


where  F(8)   is  the  rim  value  of  /  at  8,  and  |  c  —  s  |  denotes  the 
distance  from  c  to  s.     Now  F{s)  maintains  one  sign  on   C,  and 

^' "  I  ^  I'  is  intermediate  between  :^""    ^1,  ^"^l^j.     Therefore, 


c-sf  U+  \c\  R-\c\ 

E-c 


Let  a  circle  of  radius  E\  where  R'  <  jB,  be  constructed  with  the 
centre  0.  Then  if  c,  c',  or  (a;,  y),  (x\  y'),  be  two  points  interior  to 
F',  and  if  UJ  be  the  values  on  C  of  u^,  we  have 


<• 
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g-|c|  f  UJds'  ,  ^-g'  +  lcl  C  UJda' 

B'+\c\X 2^^ ^ "'^'"'  ^^^B'-\c \X2nIi" 

B'-\e'\  r  UJda'         .  ,     „^.B'+|c'|  r  UJAif 


^'  +  I  c'  I  Jo-  2a-/J'  ^    "'^    '  *  ''  ^  ^'  -  I  C'  I  Jo-  2ir^'' 
Hence, 


Therefore,  if  c  lemain  within  a  circle  of  radius  B!\<  B'), 


Hence 

where  ^  is  a  finite  quantity  whose  value  is  independent  of  the 
position  of  (a?,  y).     Suppose  that  Stt^(aJ,  y)  is  convergent  at  (x\  xf). 

Then  throughout  the  circle  (-iB"),  SM^(aJ,  y)  is  uniformly  convergent; 

and  jB"  can  be  made  to  differ  from  B  by  an  arbitrarily  small  quantity. 

(ii.)  Let  r  be  any  connected  region ;  and  let  the  series  2m^  be 

convergent  at  an  interior  point  c'.  Let  a  finite  number  of  circles 
Ci,  Ca,  •••,  Cjk  be  constructed  in  F,  such  that  Cj  cuts  Ci,  Cg  cuts 
C2,  •••,  C»  cuts  Cj|_i,  the  circles  being  so  selected  that  c\  c  lie  in  Ci, 

00 

Cv     Since  Sw^  is  convergent  in  Ci,  it  must  be  convergent  in  Cj, 

1 
C3,  •••,  Cji;  also  the  convergence  is  uniform.     By  Harnack's  first 

theorem,  the  function  defined  by  the  series  is  harmonic. 

§  264.  Schwarz's  solution  of  the  problem  of  Dirichlet  is  effected 
by  the  employment  partly  of  the  method  of  conform  representation, 
partly  of  a  process  known  as  the  altemcUing  process.  The  object  of 
the  latter  process  is  to  effect  the  solution  for  a  composite  region 
Fi  -hTj  —  F',  supposing  that  the  solution  is  known  for  two  component 
parts  Fi,  Fj,  which  overlap  along  a  region  F'. 

Schwarz  first  establishes  an  important  lemma.  Suppose  that 
the  contours  of  Fj,  F,  (which  are  taken  to  be  simple)  intersect  at 
two  points  a ;  and  that  F^  is  divided  into  arcs  Ou  C^  and  F,  into  arcs 
Cf,  Ci  ;  the  arcs  Cs,  C4  bounding  F'. 

(i.)  Let  Wi  be  a  function  which  is  harmonic  in  Fi  and  which 
takes  values  1,  0  on  Ci,  C3.     The  values  of  Ui  in  Fi  must  be  all 
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positive  and  less  than  1.  Upon  d  there  must  be  an  upper  limit  for 
the  values  of  Ui,  say  0.  This  number  cannot  be  greater  than  1,  for 
all  the  values  of  Ui  in  Fi  lie  in  the  interval  (0,  1).  It  cannot  be  1 
inside  the  region  Fi ;  nor  can  it  be  1  at  a  point  a  where  the  line  C^ 
meets  the  rim  of  Fi,  f or  this  would  imply  that  the  line  C4  touches  Ci. 
Hence  ^  is  a  proper  fraction. 

(ii.)  Let  values  with  an  upper  limit  G  be  assigned  along  Ci, 
such  that  there  exists  in  Fi  a  harmonic  function  Mj  with  these  values 
on  Ci  and  the  value  0  on  C3.  Then  Gui  -f-  Wj  is  0  upon  C^,  is  nowhere 
negative  on  d,  and  therefore  nowhere  negative  inside  Fi.  Its  values 
along  C|  are  consequently  positive.     Writing 

Gui  -h  W2  =  6?^  +  W2  +  G{ui  —  0), 

and  noticing  that  the  second  term  is  nowhere  positive  on  C4,  it 
follows  that  0$  -f-  W2  is  nowhere  negative  on  C4,  Similarly,  from 
the  function  Gui  —  ttj,  it  follows  that  G^  — 1*2  is  nowhere  negative 
on  C4.     Hence,  at  each  point  of  Ci, 

I  M2 1  >  GO, 

With  the  aid  of  this  preliminary  proposition,  Schwarz  establishes 
his  method  of  combination.  Let  values  U  be  assigned  for  the  lines 
Ci,  Co,  and  let  G,  K  be  the  upper  and  lower  limits  of  tliese  rim 
values.  For  the  surface  F,  there  can  be  constructed  a  function  w, 
which  takes  the  prescribed  values  CT'on  Ci  and  the  value  K  on  C3. 
This  can  be  done  since  the  generalized  problem  can  always  be 
reduced  to  the  ordinary  problem.  As  the  line  C^  lies  within  Fj,  the 
values  Ki^^^  along  C\  must  be  ^  K,  and  ^  G.  For  the  surface  F»  a 
harmonic  function  U2  is  constructed  which  satisfies  analogous  con- 
ditions ;  namely,  it  takes  along  C2  the  values  U,  along  C4  the  values 
Ui^^K  Since  the  line  (7.,  lies  in  Fg,  the  values  Wj^^^  alon.i::  C^  must  be 
>  K  Hence  n^  —  »/i  must  be  positive  in  F';  for  on  C4  it  vanishes, 
and  on  C3  it  equals  u./^'  —  ?^/'^^  =  (a  positive  quantity  which  is  equal 
to  or  greater  than  A')  —  K.     Thus  Uo  —  ?/i  is  positive  throughout  F'. 

Next,  two  new  functions  y^,  v^  are  constructed  for  F,,  Fg.  Along 
Ci,  7/3  takes  the  values  U;  along  C^  it  takes  the  values  u.P\  By 
reasoning  similar  to  that  already  used,  Wg  ^  w,:  Let  the  values  of 
W3  along  C4  be  i/V^\  Along  Cg,  u^  takes  the  values  U;  along  d,  W4 
takes  the  values  ti^^*^ ;  therefore  v^  ^  t^j-  Along  Cg  call  the  values 
of  W4,  v^^^\     V>y  j)roceeding  in  this  way,  two  series  arise, 

t^8  +  (W4-W2)-f(M«-  W4)-f-...-f  (l/^-   «2^_2)+  -        •         (B), 
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whose  terms  are  all  positive.  Along  Ci  two  terms  of  the  same 
rank  in  (A)j  (B)  are  equal,  while  along  Cs  a  term  of  rank  k  in  (^1) 
is  equal  to  the  term  of  rank  k  —  1  in  (B),  The  convergence  of  the 
series  can  be  established  by  proving  the  existence  of  lim  u^+i,  lim  tu^. 
The  existence  of  the  former  limit  for  Ti  follows  from  the  fact 
that  Ml,  W3,  Wj,  •••  are  in  ascending  order  of  magnitude  and  all  less 
than  Cf-;  hence,  if  limM2«+i=  w',  the  sum  of  the  series  {A)  is  u'. 
Similarly,  the  sum  of  (B)  is  u",  where  u"  =  lim  u^^.  From  the  fact 
that  all  the  terms  of  {A)  and  {B)  are  positive,  it  follows  that  u', 
u"  are  harmonic  (§  263). 

The  series  under  consideration  are  uniformly  convergent.  For 
consider,  in  the  first  place,  the  term  u^  —  ti^Q^  As  this  term  vanishes 
on  Ci  and  is  less  than  G  —  K{=  D)  on  C^  it  must  be  less  than  D 
throughout  Fi.     In  particular 

where  ^1  is  a  proper  fraction.     Hence  in  r^, 

tt4  —  M2  <  OiD. 

In  particular  u^^^^  —  w^^^^  <  OiOiD,  where  $2  is  a  proper  fraction. 
The  term  u^^u^  vanishes  on  C^  and  takes  along  C3  the  value 
m/'^  —  u^^^K    Hence  in  Ti, 

Wfi  —  ^^  <  Bfi^D. 

A  continuation  of  this  process  of  reasoning  leads  to  the  results 

w*.+i~«2«-i<^(^A)'"-'inri, 

These  results  prove  that  the  series  w',  ?f"  are  uniformly  con- 
vergent. Since  the  above  inequalities  apply  also  to  rim  values,  it 
follows  that  the  two  series 

converge  to  sums  U\  U",  where  U'  =  lim  Uzn^i  and  C7"  =  lim  Uu- 
The  functions  u',  u"  are  equal  throughout  T'  and  are  both  harmonic. 
The  function  U'  takes  the  values  U  along  Ci ;  and  the  function  U'^ 
the  values  U  along  C^  Along  C3  and  Ci  the  values  of  U^,  U"  are 
equal,  since  at  a  point  in  these  lines  lim  C/L'«+2  =  liin  C4.+3,  by 
hypothesis. 
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The  following  reasoning  shows  that  the  limiting  values  to  which 
u',  tt"  tend,  when  they  approach  a  point  a  at  which  Ci,  C,  meet  by 
some  path  interior  to  F',  are  equal.  Let  the  path  in  question  make 
angles  ^i,  <^  with  (?i,  Cs,  and  angles  <^  ^4  with  Cf,  C4.  Then  the 
limiting  values  to  which  u',  u^^  tend  at  a  are 

V  =  ( U,)/l  -  J) + (  U,)/l  -  f\. 

m 

But       {u,). = (cr,)-(i  -  ^^^y(u,)/i  -  ^±±iy 

( u»). = ( u,).(i  -  *?^)+ ( u,)ii  -  ^±**y 

Hence,  using  ^^  -f  ^g  =  tt,  ^3  -(-  ^4  =s  v, 

^3  +  ^4  ^S  +  <^4 

V"  =  the  same  expression. 

Thus  the  functions  ti\  w''  are  harmonic  in  F',  take  the  same 
values  on  C3,  C4,  and  must  be  supposed  equal  even  at  the  corners  a, 
since  the  limits  to  which  w',  u"  tend  along  any  path  to  a  interior  to 
F'  are  equal.  Thus  u\  ii"  are  identical  in  F'.  A  function  u,  which 
is  equal  to  u'  in  Fi  and  to  ?/"  in  Fg,  solves  Dirichlet's  problem  for  the 
combined  region  Fi  -f  F2  —  F'.  [See  M.  Jules  Riemann's  memoir, 
Sur  le  probl^me  de  Dirichlet,  Ann.  Sc.  d.  P£c.  Norm.  Sup.,  1888,  p. 
334;  Harnack,  Die  Grundlagen  der  Theorie  des  Logarithmischen 
Totentiales,  pp.  109-113.  The  original  proof  is  to  be  found  in 
Schwarz's  Werke,  t.  ii..  pp.  156-160.] 

§  205.  Solution  of  Dirichlefs  problem  for  a  simply  connected  region 
F  bounded  by  a  polygon  ivhose  sides  are  regular  arcs  of  analytic  lines. 
All  that  portion  of  F  which  does  not  lie  in  immediate  proximity  to 
the  rim  can  be  covered  by  circles ;  the  part  which  is  in  proximity  to 
the  rim  can  be  enclosed  within  regions  for  which  solutions  of  the 
problem  are  known.  By  employing  Schwarz's  alternating  process 
the  solution  can  be  obtained  for  F.     We  have,  then,  to  study  the 
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parts  close  to  the  rim  (7.  Let  ab,  a  regular  arc  of  an  analytic  line, 
form  part  of  the  boundary  C,  and  suppose  that  the  consecutive  arcs 
do  not  touch  a5.  We  know  that  ab  can  be  enclosed  within  a  region 
T^y  which  can  be  mapped  on  a  region  F,  so  that  the  arc  ab  becomes  a 
straight  line  a'6'  in  F,.  Join  a',  b'  by  an  arc  D'  of  a  circle,  and  let 
Z>  be  that  regular  arc  (from  a  to  6)  of  an  analytic  line  which  maps 
into  i>'  when  a'6'  maps  into  aft.  The  region  contained  between  D 
and  od  can  be  mapped  on  a  circle,  for  the  segment  made  by  D'  and 
a'6'  can  be  mapped  on  a  circle.  Thus,  when  there  are  no  points  at 
which  two  consecutive  arcs  of  O  touch,  there  exists  a  harmonic 
function  for  those  parts  of  F  which  are  close  to  C, 

In  this  way  Schwarz  has  solved  Dirichlet's  problem  for  all  sim- 
ply connected  surfaces  bounded  by  regular  arcs  of  analytic  lines 
which  intersect  at  angles  different  from  zero;  he  has  also  solved 
the  problem  for  certain  cases  in  which  consecutive  arcs  touch  each 
other.  But  his  solution  (as  given  in  the  memoir  Ueber  die  Integra- 
tion der  partiellen  Differentialgleichung,  loc.  cit.,  pp.  144-171)  does 
not  cover  the  case  in  which  the  arcs  are  not  regular  analytic  arcs. 
With  the  help  of  the  alternating  process  the  problem  may  be 
regarded  as  solved  for  any  composite  simply  connected  region 
which  can  be  formed  by  the  combination  of  simply  connected 
regions  with  boundaries  composed  of  regular  analytic  aijjs. 

§  266.  In  a  letter  to  Klein,  written  in  February7i882,  and 
published  in  the  Mathematische  Annalen,  t.  xxi.,  Schwarz  has 
shown  that  his  alternating  process  can  be  used,  in  the  case  of  a 
multiply  connected  surface,  to  prove  the  existence  of  a  potential 
function  u  which  takes  assigned  values  on  the  boundary,  and 
suffers  constant  discontinuities  in  passing  over  cross-cuts.  The  proof 
bears  a  close  resemblance  to  that  already  used  for  simply  connected 
regions. 

Suppose  that  F  is  a  doubly  connected  region,  and  let  Q^  Qj  be 
two  cross-cuts  each  of  which  would  separately  reduce  the  region 
to  simple  connexion,  and  which  do  not  intersect.  For  the  sake  of 
definiteness  suppose  that  F  is  bounded  by  an  exterior  oval  curve 
Ci  4-  C/  and  an  interior  oval  curve  C,  +  Ci' ;  where  C^  C2  are  con- 
tained between  Q,"  (the  negative  side  of  Qj)  and  Qi+  (the  positive 
side  of  Qj),  and  Ci',  C^  are  the  remaining  parts  of  the  two  rims. 
Let  Fu  F,  be  the  two  simply  connected  regions  created  by  Qi,  Q,. 
A  harmonic  function  which  vanishes  on  the  complete  rim  of  Fj, 
and  is  equal  to  1  on  the  two  banks  of  Qi,  must  be  less  than  1 
throughout  the  interior  of  F^.  As  the  line  Qj  lies  within  Fj,  the 
values  along  Q,  must  have  a  maximum  value  ^2(<1).     Similarly, 


.• 
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a  harmonic  function  which  vanishes  on  the  rim  of  T^  and  which 
is  equal  to  1  on  the  two-  banks  of  Q^,  must  be  less  than  1  along  Q,. 
Let  $y(<1)  be  its  maximum  value  along  Qi,  The  general  problem 
reduces  in  the  present  case  to  the  proof  of  the  existence  of  a  har- 
monic function  u  with  given  values  on  the  rims  Ci-h  Ci,  C2+  Ct  of 
r,  and  such  that  ti^  ^u~  =:  A  along  Q^ 

A  series  of  harmonic  functions  Ui,  u^  «,,  •••, 

^21  W4,  Wg,  •••, 

can  be  found  for  Fi,  T2  with  the  following  properties :  — 

(i.)  Ui  has  on  the  rim  of  T  prescribed  values  U{8)y  and  the 
values  on  Qi^  are  greater  than  those  on  Qi"  by  A ; 

(ii.)  Uj  has  on  the  rims  C^',  C,'  the  values  J7(«),  on  the  rims 
Ci,  C.2  the  values  U{s)  —  A,  and  on  Qi^,  Qi~,  the  same  values  as  Ku 

(iii.)  %  has  on  the  rim  of  T  the  values  U{s),  along  Qi~  the 
values  of  M3,  u^  are  equal,  and  along  Qi^  the  values  of  u,  are  equal  to 
those  of  t^  -f-  -4 ;   and  so  on  for  U4,  w^,  •  •  •.     Consider  the  two  series 

wi  4-  (W3  —  w,)  -f-  (wa  —  M3)  -\ f 

^n  +  (W4  —  M2)  -h  (we  —  t^O  +  •••• 

By  the  use  of  Harnaek's  theorem  these  series  can  be  shown  to 
be  \uiitunnly  convergent.  For  if  the  maximum  value  of  |  ?/i  —  ?^J  \ 
on  Qi  l)e  G,  the  maximum  value  of  the  same  exi)ression  on  Qo  <  GB^. 
On  both  hanks  of  Qo,  Ui  —  y^=  Uo—  114.  Therefore  u^—it^l  is  a 
function  wliicli  0([uals  0  on  the  rim  of  F,  and  ^  GOj  on  Q^.  Its 
valu(?  on  Qi.  a  line  interior  to  F.,,,  must  therefore  <  (x^i^o-  Similarly, 
I  ^h  —  ^':,  ^  6^^i^2>  i  W4  —  ?/j}  <  GO^d./,  etc.  The  uniform  convergence 
of  the  series  can  be  established  by  exactly  the  same  method  as 
before,  and  the  sums  be  proved  equal  to  lim  Wo„+i,  lim  ?/»„.     On  the 

rim  Qr  -f  Ci  -h  Qo^  +  Co  of  F',  u'  =  ?/"  -|-  A ;  hence  in  the  interior  of 
r'  the  sinio  orjuation  holds.  On  the  rim  of  F  —  F',  11^  ==  u"  ;  there- 
fore in  r-  I',  n'=  //". 

Tlio  function  u'  is  precisely  the  solution  required  by  the  con- 
ditions of  the  problem  for  F,.  For  let  u  =  u'  thrcmghout  Fj ;  the 
analytic  continuation  of  u  ov(t  the  line  Qi  is  n'\  which  equals 
u'  —  A.  The  function  u  defined  by  u'  and  its  continuation  u"  Ls  the 
required  solution. 

§  2C)7.  Grepns  finirf.'on.  Let  (.r,  y)  he  a  point  in  a  rep^ion  F, 
or  on  tlie  contour  C\  whose  distance  from  an  interior  point  (a,  6), 
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or  c,  is  r.  We  shall  prove  presently  that  there  exists  a  function 
g{Xj  y)  which  is  equal  to  log  1/r  for  all*  points  (x,  y)  on  C,  and 
which  is  harmonic  in  V,  This  function  is  often  called  Green's 
function,  but  Klein  has  pointed  out  that  this  uaiue  is  more  suitably 
given  to  that  one-valued  potential  function  which  is  infinite  at 
(a,  6)  like  logr  for  r  =  0,  and  is  continuous  elsewhere  in  r,  the 
rim  values  being  zero.  Greenes  function  0{x,  y)  is  therefore 
{/(a;,  t/)  — log  1/r.  To  avoid  confusion  we  shall  speak  of  ^  as  the 
^-function;  also  for  the  sake  of  simplicity  we  shall  supj^ose  the 
region  F  to  be  simply  connected. 

Assuming  the  existence  of  g{x,  y)  for  the  region  T,  we  proceed 
to  the  i)roof  of  some  of  the  properties  which  make  it  specially 
suitable  as  an  auxiliary  potential  function  in  the  investigation  of 
Dirichlet's  problem.  Since  G(x,  y)  is  0  upon  C,  and  a  very  large 
negative  quantity  near  c,  the  function  must  be  negative  throughout 
r.  Formally  the  i)roof  runs  as  follows  :  Describe  a  small  circle  C" 
round  c;  then  the  function  G  is  zero  on  C,  negative  on  C\  and  har- 
monic throughout  the  region  between  C  and  C.  The  function 
must  therefore  be  constantly  negative  w^ithin  this  region.  Changing 
from  Green's  function  to  the  [/-function,  the  theorem  states  that 
throughout  T  the  value  of  g  is  less  than  that  of  log  1/r. 

Theorem,  Let  Ci,  c^  be  two  points  in  r,  and  let  gfi,  g^  be  the  cor- 
responding ^-functions;  then  the  value  of  gi  at  Cg  is  equal  to  the 
value  of  go  at  Ci. 

Let  C  be  a  curve,  interior  to  C  and  arbitrarily  close  to  C,  upon 
which  Green's  function  Gi  (relative  to  Ci)  takes  the  constant  nega- 
tive value  a.  Ultimately,  a  will  be  made  to  tend  to  zero.  Apply 
Green's  theorem 

//{^L=^  t-'-^V^  f}"— /c.-")^ -. 

where  G^  is  Green's  function  relative  to  c^,  to  that  region  of  V  which 
is  bounded  by  (7,  and  two  small  circles  of  radii  pi,  pj  round  Cj,  Cj  as 
centres.  The  simple  integral  is  taken  positively  over  the  outer  rim 
and  negatively  over  the  inner  rims  with  respect  to  the  region,  and 
the  normal  is  drawn  inwards.  The  part  relative  to  O  vanishes; 
the  remaining  two  parts  contribute 

=  - /(Oi  -  «)  ^-^Px^  -/(»i  -  «)  ^P^»  -/(<?!  -  «)d«. 


410  dibichlet's  pboblem. 

Now  let  pu  Pi  tend  to  0 ;  the  expression  reduces  to 

-  f(Oi-a)de,  or  -2ir(Gi- a).,. 
Hence,  when  a  becomes  zero, 


// 


Symmetry  shows  that  the  right-hand  side  can  also  be  written 
2ir(G,)^. 
Hence,  (Gi),=(Gi)^, 

and  i9i)c={gi)c,, 

a  result  of  great  importance. 

The  next  property  to  be  proved  is  that  when  Cj  tends  to  a  point 
8  on  the  rim,  ^j  at  Ci  tends  to  log  1/r,  where  r  is  the  distance  of  a 
point  Ci  of  r  from  ».  Let  c,  lie  on  a  curve  for  which  g'l— log  l/ri=a, 
where  Vi  is  the  distance  of  a  point  of  the  curve  from  Cj,  and  a  is  a 
negative  constant  which  is  arbitrarily  small.  Since  the  value  of  gf 
at  Ci  is  equal  to  the  value  of  g^  at  c„  it  follows  that  the  value  of  g^  at 
Ci  is  log  1/ 1  Ci— C2I  -h  «,  where  ]  Cx— Cj  |  represents  the  distance  apart  of  q 
and  C2.  When  Cj  tends  to  s,  a  tends  to  0  and  the  function  gr,  tends  to 
log  1/ 1  Ci— 5 1,  i.e,  log  1/r.  Let  F'  be  the  region  which  remains  after 
the  removal  of  a  small  region  which  contains  s  and  Ci ;  the  passage 
of  g2  to  the  rim  values  log  1/r  for  the  region  V  is  uniformly  contin- 
uous. For  ^2  —  log  IAzj  where  rg  is  the  distance  from  c.2  of  any  point 
in  r',  or  on  its  rim,  is  equal  to  the  small  negative  quantity  a  at  Ci,  is 
harmonic  in  F',  and  negative  or  zero  on  the  rim  of  F'.  Hence,  at 
any  interior  point  g^  —  log  l/r,  is  equal  to  the  product  of  a  by  a 
finite  quantity  (see  §  263).  When  Cj  tends  to  5,  a  tends  to  0  and 
the  function  j/g  i^^  T'  tends  with  uniform  continuity  to  log  1/r. 

Further,  all  the  partial  derivatives  at  Ci  of  the  harmonic  func- 
tion G  =  gt  —  log  l/rj  tend  to  0  when  Cj  tends  to  s.  For  at  each 
point  p,  ^  of  a  circle  with  Ci  as  centre  and  R  as  radius,  we  have 
(§  258) 

I?  =  J_  in/^^Y'Tcos  nO  f^^G'  cos  n^d^+sin  n^  C^'G'  sin  n^^l 

op  7r/tn=l     \^/2y  |_  c/-T  c/-ir  J 

-^=—  in/^-'^YT-sinn^  f'^^'cosn^d^-hcosn^  r""(?' sinned  A 

where  (?'  stands  for  the  values  on  the  rim  of  the  circle.     [Harnack, 
Existenzbeweise  zur  Thcorie  des  Potentiales,  Math.  Ann.,  t.  xxxv.] 
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The  absolute  value  of  each  integral  in  the  brackets  is  increased 
by  the  suppression  of  the  factors  cos  nOy  sin  nO  in  the  integrands.    But 

G'dO  =  2irG(i,  where  Qq  is  the  value 

of  G  at  the  centre  of  the  circle;  and  the  new  series  converge. 
Hence,  throughout  the  circle  (jB),  \SG/Sp\,  \BG/80\  are  equal  to  Go 
multiplied  by  finite  quantities.  Therefore,  when  Gq  tends  to  0,  the 
expressions  BG/Bp  and  SG/pB$  tend  with  uniform  continuity  to  0  for 
all  points  of  the  circle  (B),  By  selecting  a  point  in  (R)  as  centre 
for  a  new  circle,  it  can  be  shown  that  the  same  theorem  holds  for  the 
new  circle,  and  so  on  until  the  whole  region  T  has  been  accounted 
for.  Similarly,  every  partial  derivative  of  G  tends  to  0  under  the 
above  conditions. 

Hamack's  Method. 

§  20^,  Suppose  that  the  solution  can  be  found  for  Dirichlet's 
problem  in  the  case  of  any  simply  connected  region  bounded  by  a 
rectilinear  polygon.  Harnack  has  shown  that  the  gr-f unction  can 
then  be  found  for  any  region  whatsoever  in  the  plane  of  x,  y,  and 
thence  that  Dirichlet's  problem  can  be  solved  with  complete  gener- 
ality. The  theorem  may  be  proved  for  simply  connected  regions 
and  the  passage  to  multiply  connected  regions  effected  by  the  alter- 
nating process  in  the  manner  described  above.* 

Regard  the  region  r  as  the  limit  of  a  series  of  regions  Fj,  Tj,  •••, 
bounded  by  rectilinear  polygons  which  are  subject  to  the  following 
conditions :  — 

(i.)     Each  polygon  is  supposed  to  be  interior  to  F ; 

(ii.)     The  rim  of  F^.j  lies  wholly  within  the  rim  of  F^  whatever 
be  the  value  of  n ; 

(iii.)  As  n  tends  to  oo,  the  rim  of  F^  tends  to  coincidence 
with  a 

One  method  for  satisfying  (iii.)  is  to  select  a  sequence  of  de- 
scending real  positive  numbers  («„  a^  •••)  which  defines  0  (see 
§  50),  and  then  let  C^  lie  entirely  within  that  region  of  F  which  is 
covered  by  a  circle  of  radius  a„,  when  its  centre  describes  the  com- 
plete boundary  C  Construct  for  each  of  these  polygons  the  g- 
function  with  respect  to  a  point  c  of  F ;  and  let  these  gr-f unctions  be 


*  HATDAck  deflnea  a  ■iinply  connected  continaam  in  the  finite  part  of  the  («,  y)  plane  by 
ineana  of  maaaea  of  polnta.  See  Die  Orundlagen  der  Theorie  dee  Logarithmischen  Potcntialea, 
$39. 
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9ij  92}'"'     Upon  the  riin  of  F,,  gi  =  log  1/r  and  gr,  <  log  1/r,  where  r 
is  the  distance  of  a  point  of  the  rim  from  c.     Therefore  throughout  Ti 

9^1  >  9^2X78  >•••• 
The  same  reasoning  shows  that  within  the  larger  region  T^ 

9p>9p+l>9iH-2>'"y 

whatever  be  the  value  of  the  positive  integer  p,     Harnaek*8  theo- 
rems with  regard  to  series  of  harmonic  functions  show  that 

9  =  li»»  9n  =  9i'^  (9i  -  9i)  +  (93  -  9^«)  +  — , 


n=» 


is  convergent.  For  each  of  the  quantities  g^  is  greater  than  log  1/iu 
where  fi  is  the  maximum  distance  of  c  from  (7,  therefore  lim^, 
exists  and  is  finite ;  and  further  the  terms  in  brackets  are  harmonic 
and  all  negative.  Thus  by  Theorem  II.  of  §  263,  the  function  g  is 
harmonic  in  F.  It  must  be  proved  that  g  takes  on  C  the  proper  rim 
values,  viz.  log  1/r. 

To  simplify  the  proof  Harnack  introduced  in  the  place  of  g  the 
new  function  <f>  defined  by  <^  =  re'.  The  harmonic  function  ^  is 
equal  to  1  on  C  and  has  the  value  0  at  c;  its  values  at  points  inte- 
rior to  F  and  other  than  c  are  all  included  between  0  and  1.  Con- 
sider the  curve  <^  =  Ar,  where  A:  is  a  proper  fraction.  This  cune 
cannot  be  a  closed  curve  which  excludes  c,  for  it  would  follow  that 
log  <^  is  constant  on  the  perimeter  of  a  closed  curve  and  harmonic 
inside,  and  therefore,  also,  constant  throughout  F.  That  the  curve 
must  be  a  closed  curve  can  be  proved  from  the  properties  of  harmonic 
functions;  for  a  point  at  which  the  curve  stops  abruptly  would  be  a 
point  at  which  log  <f>  is  a  maximum  or  minimum.  As  the  value  A* 
chan^^\s  from  0  to  1,  the  curves  of  level  expand  from  an  infinitely 
small  curve  round  c  to  the  complete  boundary.  Let  F  be  contained 
wholly  witliin  a  region  F'  bounded  by  a  rectilinear  polygon  C\  and 
let  one  of  the  sides  of  C  pass  through  a  point  of  C  Suppose  that 
fj'  is  tlie  ^/-function  for  F'  relative  to  the  point  c,  and  that  ^  =  re^'. 
We  have  to  prove  that  <^  =  1  at  each  point  s  of  C.  Let  F'  be  so 
selected  that  s  is  the  i)0int  common  to  C  and  C  Then,  when  (x,  y) 
approaches  s  along  any  path  (interior  to  F)  which  ends  at  s,  the 
values  of  ip,  (f>  are  always  subject  to  the  inequalities 

i/.<<^<l. 

For,  throughout  F,'  if/ <  <^„,  for  all  orders  of  n  however  great. 
But  when  the  point  (x,  y)  tends  to  ,s,  the  function  ^  tends,  by 
the  definition  of  the  f7-functiou,  to  1.     Hence  the  limit  of  <^  is  also  1* 


*  This  modificatiou  of  Ilurnuck's  proof  is  duo  to  M.  Julvs  Rlemann. 
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The  existence  of  the  gf-function  has  been  established  for  a  simply 
connected  region  whose  rim  is  subject  to  the  sole  restrictions  that  it 
is  not  to  intersect  itself  and  that  it  is  to  be  a  continuous  line.  The 
rim  may  suffer  infinitely  many  abrupt  changes  of  direction ;  it  is 
not  even  in  fact  necessary  that  it  should  have  a  determinate  direction 
at  any  of  its  points,  or  an  element  of  length.  The  existence  of  the 
(/-function  for  a  multiply  connected  region  in  the  plane  of  a?,  y, 
follows  by  the  use  of  Schwarz's  method  for  creating  a  multiply 
connected  surface  by  combinations  of  simply  connected  surfaces. 

§  269.  With  the  help  of  Green's  function  it  is  possible  to  repre- 
sent any  simply  connected  region  T  in  the  finite  part  of  the  plane, 
confornily  upon  a  circle  of  radius  unity.  Let  Green's  function 
Q(x^  y)  =  g{x,  y)  —  log  1/r  be  constructed  with  respect  to  an  interior 
point  (a,  b)  of  P.  Draw  a  line  from  (a,  h)  to  the  rim  C,  and  let 
the  surface  T  be  called  F'  when  this  line  is  treated  as  a  barrier. 
Let  H(Xj  y)  be  conjugate  to  (?(a;,  y),  so  that 


-<-'=x::ci*-'>) 


The  values  of  H{x,  y)  are  determined  (to  a  constant  term)  in  T' 
and  differ  on  opposite  banks  of  the  barrier  by  27r.  When  (x,  y) 
describes  a  line  G  =  constant,  the  equation  SII/Ss  =  —  hG/hi  sho.ws 
that  //  increases  constantly ;  therefore  Q  -h  iH  takes  an  assigned 
value  only  once  in  F.     Consider  now  the  function 

The  values  of  this  function  in  F  are  all  less  than  1,  and  on  C  the 
absolute  value  is  precisely  1.  The  point  (a,  h)  passes  into  the 
origin  0'  of  the  z'-plane  and  the  ])oints  of  F  correspond  one-to-one 
with  the  points  of  a  region  F'  in  the  aj'-plane,  bounded  by  a  circle  C 
of  centre  0'  and  radius  unity.  It  will  be  remembered  that  H  con- 
tained an  undetermined  constant ;  hence,  asj^ming  that  the  points 
of  C  O  are  related  one-to-one  by  the  above  transformation,  the 
simply  connected  region  F  can  be  mapped  upon  the  circular  region 
F'  so  that  the  arbitrarily  selected  interior  point  (a,  h)  becomes  0', 
and  an  arbitrarily  selected  point  «f  C  becomes  an  assigned  point  of 
C     Hamack  has  called  attention  to  this  assumption.    Writing 

when  z  tends  to  a  point  Zq  of  C,  2'  tends  to  (7,  but  it  is  not  evident 
that  it  tends  to  a  definite  point  of  C.     Painlev^  has  removed  this 
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obstacle  to  a  complete  proof  for  the  case  which  we  have  been  con- 
sidering, namely,  that  of  a  rim  with  continuous  curvature  except  at 
a  finite  number  of  points  at  which  there  is  an  abrupt  change  of 
direction.  [Sur  la  th^rie  de  la  r^pr^entation  conforme,  Comptes 
Rendus,  t.  cxii.,  p.  653,  1891.] 

In  this  proof  we  have  had  occasion  to  make  use  of  the  function 
H{x,  y)  conjugate  to  (?(a?,  y).  It  is  worth  while  to  call  the  reader^s 
attention  to  the  fact  that  when  u  is  harmonic  in  an  w-ply  connected 
surface,  the  conjugate  function 

has  periods  at  some  of  n  —  1  barriers  (§  168). 

§  270.  It  is  now  possible  to  complete  the  solution  of  Dirichlet'S 
problem  for  a  simply  connected  region  F,  whose  rim  C  has  an  inte- 
grable  element  ds  and  suffers  only  a  finite  number  of  abrupt  changes 
of  direction.  Here,  as  elsewhere,  we  assume  that  at  a  point  8  where 
there  is  such  a  change  of  direction  the  two  parts  of  the  curve  C 
which  meet  at  8  do  not  touch.  Hamack  assumes  the  existence  of  a 
function  u  which  is  harmonic  in  T  and  has  assigned  rim  values  U{s)j 
and  arrives  at  a  formula  which  gives  the  value  at  any  interior  point 
c  whatsoever.  The  values  u  in  T  are  to  pass  with  uniform  continuity 
into  the  values  U{s)  on  the  rim. 

First,  then,  we  assume  the  existence  of  a  function  u  with  the 
given  values  U{s)  on  the  rim.  In  order  to  arrive  at  the  formula 
referred  to  above,  let  us  suppose  that  T  is  contained  in  a  slightly 
larger  region  F'.  This  supposition  is  made  in  order  to  avoid  difficul- 
ties as  to  integration  over  a  natural  boundary  (§  104).  At  a  point 
c  of  F  whose  co-ordinates  are  x,  y,  u  is  given  by 

uix,y)  =  ±    Cu^-^''-^ds-±nJllosl/r.<ls    •     (1). 
ZtrJc  dn  JttJc  dn 

where  r  is  the  distance  of  a  point  s  of  G  from  c.  Now,  although  we 
have  proved  the  existence  in  F  of  the  gr-f unction  relative  to  c,  we 
know  nothing  about  the  nature  of  Sg/Sii  along  C.  For  this  reason 
let  us  consider,  in  place  of  C,  a  curve  C  which  is  interior  and  very 
close  to  C;  and  let  us  form,  relatively  to  C",  the  equation 

fJ(^-'£:-»'f)-'=«  •  •  •  ■  <='. 

where  accents  denote  that  the  values  are  those  taken  by  U,  Bg/Sii,  •••, 
on   C,  and   where  EgySn*  is  constructed  with  resjiect  to  an  inner 
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normal.  When  C"  approaches  indefinitely  near  to  C,  g^  tends  to 
log  1/r  and  hU^/M  to  hU/h%  (for  u  is  supposed  to  exist  in  a  region 

which  extends  beyond  F).     Hence  lim  j  </'  SU'/Sn^  •  ds'  exists  and 

gSU/Sri'  ds;  and  therefore  also  lim  I  U''Sgr'/8n'«d»' exists 

and  equals  the  same  quantity.     Subtracting  (2)  from  (1),  we  have 

This  is  the  formula  to  which  reference  was  made  above.     We 
shall  now  consider  the  expression 

2vJ  on  2wc-^cJ       m 

on  its  own  merits,  without  reference  to  what  precedes.  The  prob- 
lem is  to  show  that  this  expression  defines  a  function  u  which  is  har- 
monic in  r  and  takes  the  rim  values  U{s),  Consider  separately  the 
two  parts  of  which  it  is  composed. 

I.   The  integral  fu^^^^^ds. 

J  on 

The  form  of  this  integral  shows  that  some  restriction  must  be 
placed  upon  the  rim  C,  since  an  integration  is  to  be  effected  with  regard 
to  an  arc  ds.  The  rim  must  possess  an  integrable  arc  ds,  Harnack,  to 
simplify  the  work  as  far  as  possible,  imposes  the  further  restrictions 
that  the  rim  C  is  to  have,  in  general,  a  definite  tangent  whose  direc- 
tion alters  continuously  along  C;  and  that  cosi^,  where  i/r  is  the 
inclination  of  the  tangent  to  the  axis  of  x  (an  arhitrar^j  line),  is  not 
to  take  the  same  value  at  infinitely  many  points  of  (7,  unless  it 
be  along  a  rectilinear  portion  of  C.  The  geometric  significance  of 
these  restrictions  can  be  found  without  difficulty.  The  curve  C  is 
assumed  to  have  only  a  finite  number  of  points  at  which  the  tangent 
alters  abruptly.  Suppose,  if  possible,  that  the  axis  of  x  meets  the 
curve  in  infinitely  many  points;  between  two  consecutive  points 
there  must  be  a  point  at  which  the  tangent  is  parallel  to  the  axis  of 
X,  or  else  a  point  at  which  the  tangent  changes  abruptly.  But  the 
latter  points  are  finite  ip  number ;  hence  the  number  of  points  at 
which  cos  i/r  =  0  is  infinite,  contrary  to  hypothesis.  Thus  no  straight 
line  (not  included  in  C)  can  intersect  C  in  infinitely  many  points. 

A  simple  meaning  can  be  assigned  to  the  expression  — ^   /   ds, 

on 

Whatever  be  the  position  of  the  interior  point  c,  let  $  stand  for  the 
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angle  between  the  normal  dn  (di*awn  inwards)  and  the  line  from  ds 
to  c.     Then 

iiSS-l/r^cosfl/r, 

and  the  expression 

—2S^IL(X8  =  the  angle  subtended  by  ds  at  c 
=  (tfo)e,  in  Neumann's  notation. 

(Neumann,  AbePsche  Integrale,  2d  ed.,  p.  403.)  The  element 
(ds)c  (i.e.  the  apparent  magnitude  of  ds  as  viewed  from  c)  is  to  be 
treated  as  positive  or  negative  according  as  the  inner  or  outer  side 
of  ds  is  turned  towards  c. 

Suppose  that  the  point  c  tends  to  a  point  t  of  the  rim  C  The 
rim  O  can  be  separated  into  two  parts  Cu  Co,  the  former  of  which 
contains  t ;  we  suppose  that  Ci  is  small.  Call  «i,  ttj  the  two  parts  of 
the  integral  which  corres|)onil  to  Ci,  Cj  respectively.  When  c  moves 
to  t,  the  integrand  of  Uj  remains  finite  and  continuous.     In  the  limit, 

when  the  extremities   of   Cj  tend  to  t,  let  «,  tend  to  j  U^ds)^ 

whatever  be  the  position  of  the  interior  point  c.  Since  the  length 
of  Ci  is  at  our  disposal,  and  since  the  values  U{s)  are  continuous 
near  t,  Cy  can  be  chosen  so  short  that  for  every  point  of  its  arc  we 
shall  have,  in  virtue  of  the  continuity  of  ?7, 

\U-U,\<€, 

where  c  is  arbitrarily  small  and  U  is  any  value  of  the  function  U{ji) 
upon  Ci.     Then 

When  c  moves  up  to  t,   j  {ds{)^  becomes  that  angle  between  the 

two  lines  from  t  to  the  extremities  of  d  which  does  not  contain  c 

Let  C\  shrink  indefinitely;    then    I  {ds^)^  tends  to  a  limit  27r  — «, 

where  a  is  the  angle  between  the  two  tangents  at  t  measured  within 
r,  this  angle  being  ordinarily  equal  to  tt.  In  the  limit  when  Ci 
shrinks  up  to  t  and  c  moves  to  t, 

lim  Ui  =  wUf.  or  {2ir  —  «)  Ut, 
and  i  lim  {u,  -h  Wo),  or  —  lim  Cu^  ^^f  ^ A<fo, 

27r  27r         •/  on 
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according  as  the  point  t  is,  or  is  not,  a  point  at  which  the  tangent 
changes  its  direction  abruptly. 

11.    Tlie  integral  ^  Urn  fu'^ds*. 

We  have  to  prove  that  the  value  of  this  integral  is 

In  the  first  place  the  value  of  the  integral  must  be  defined  more 
precisely,  for  the  values  (7'  at  the  points  of  C"  are  not  known.  Let 
tlie  values  U^  assigned  to  the  points  of  C"  be  equal  to  the  values 
U  at  corresponding  points  of  C,  the  correspondence  between  the 
points  of  C  and  O  being  in  general  one-to-one.  The  method  by 
which  Harnack  effects  this  is  to  separate  the  curve  C  into  parts 
which  are  concave  and  into  parts  which  are  convex  to  the  axis  of  x. 
The  former  parts  are  translated  through  an  arbitrarily  small  distance 
8  parallel  to  the  axis  of  y  downwards,  and  the  other  parts  through 
the  same  distance  upwards.  It  is  clear  that  a  point  s'  of  the  new 
curve  (7  will  correspond  to  that  point  b  of  the  original  curve  C,  which 
is  at  a  distance  8  from  «'.  As  the  curve  C"  is  to  be  wholly  comprised 
within  C  the  above  method  has  to  be  modified  near  points  of  0,  at 
which  the  tangent  is  vertical  or  suffers  an  abrupt  change  of  direc- 
tion. Consider  the  case  in  which  a  tangent,  parallel  to  the  axis  of 
y,  touches  C  externally ;  near  the  point  of  contact  there  must  be  a 
vertical  chord  which  passes  through  two  points  of  C  at  a  distance 
28  apart.  The  translation-process  brings  these  two  points  together, 
at  a  point  />  say ;  these  two  points  and  all  the  points  between  the 
chord  and  the  tangent  are  to  be  represented  by  i>.  It  is  true  that 
there  is  a  discontinuity  in  the  values  of  U  at  7),  but  this  discontinuity 
can  be  made  arbitrarily  small  by  making  8  tend  to  0.  The  case  in 
which  a  vertical  tangent  touches  C  internally  differs  very  slightly 
from  the  preceding.  The  point  of  contact  changes  into  two  points, 
and  there  is  a  gap  in  the  curve  C\  This  gap  can  be  filled  up  by 
connecting  the  two  extremities  of  the  separate  arcs  by  an  arbitrarily 
short  arc  interior  to  C  Let  all  the  points  of  this  arc  correspond  to 
the  single  point  of  contact  on  C ;  thus  the  value  of  J7'  on  this  short 
arc  is  constant. 
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§  271.     Having  assigned  in  this  way  a  definite  meaning  to  the 

U^  of  —  I  U'-'^-ds^,  let  us  now  consider  the  function 
2TrJ'        n! 

v-J_  Curds' 

where  g'  is  the  value  on  (7  of  the  (/^function  for  T  relative  to  a  point 
c,  and  ^-  is  the  derivative  with  regard  to  a  normal  of  C  drawn 

inwards,  (/replacing  U', 

Let  («',  y')  be  a  point  on  C",  and  let  (a,  b)  be  the  point  c.  Con- 
struct the  functions  g{x,  y;  a,  b)  and  g{Xf  y\  x\  y')  relative  to 
(a,  b)  and  (a?',  y'). 

Then  g(x',  y' -,  a,  b)=zg(a,  &;  a',  y'). 

But  in  the  neighbourhood  of  (a,  b)  the  function  on  the  right- 
hand  side  can  be  expressed  by  a  Fourier  series,  when  (a,  b)  is  chosen 
as  the  origin  for  polar  co-ordinates.  The  coefficients  in  this  expan- 
sion can  be  expressed,  in  the  neighbourhood  of  (a,  b),  as  definite 
integrals,  whicli  can  in  turn  be  expressed  as  integral  series  in  x\  y* 
throughout  the  neighbourhood  of  (a;',  y').  In  this  way  it  can  be 
proved  that  all  the  composite  derivatives  of  g  with  regard  to  a,  6, 
x\  y'  are  harmonic  in  the  neighbourhoods  of  (a,  b),  {x\  y'). 

Therefore     ^^p:  =  ±Cu^  /f <  +  f ^\/s'  =  0. 

This  proves  that  v  is  harmonic  in  r.  Now  when  c  tends  to  a 
point  t  of  C\  ff  and  -•-    pass  with  uniform  continuity  into  log  1/r 

and  -^-^  log  1/r.  wliore  r  stands  for  tlie  distance  of  t  from  the  points 

OH 

of  C.     Hence  when  c  tends  to  the  point  t  on  C,  v  tends  to  a  vahie 

1/^8 
F'  which  is  the  same  as  the  value  of  ^ —  I  U-—  \oq  1/r -els'.     As  C 

tends  to  C,  the  values  of  the  harmonic  function  t'  and  the  rim  values 
V  alter.  We  have  to  determine  the  exact  vahie  of  the  limit  V  to 
which  V  tends.  As  before,  separate  C  into  two  parts,  one  being 
an  arbitrarily  short  are  s^  on  which  t  is  situated.  On  Si  the  values 
of  the  continuous  function  U  differ  by  less  than  c.  Through  the 
extremities  of  s^  draw  vertical  lines  to  cut  C  in  an  arc  Si  parallel  to 
Si ;  denote  the  remainders  of  C\  C  by  s.y,  s.J.  Now  let  the  parts  of 
the  integral  which  are  associated  with  s/  and  s.2  be 
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When  8  tends  to  0,  the  curve  C  tends  to  C  and  the  vahies  of  r 
in  B  pass  with  uniform  continuity  into  the  lengths  of  the  radii  from 
t  to  points  of  8^    Therefore 

lim  B  =  ~^/«7|-  log  1/r .  d^  =  ^^§U{ds,),, 

the  passage  to  the  limit  being  accomplished  with  uniform  continuity 
for  all  points  t  of  the  rim. 

To  find  lim  A^  denote  as  before  the  value  of  U  ^t  t  by  f/J.  The 
values  of  U  on  the  arc  «/  can  be  made  to  differ  from  Ut  by  an 
arbitrarily  small  amount  by  diminishing  the  length  of  the  arc.  Thus 
the  equation 

yields  the  inequality 

^  -  .f  f^.  A^v).  <«-f  r|(dv). 

But     j  {dsi)t  =  —  (the  angle  which  s/  subtends  at  f )  =  —  /?', 

where  the  negative  sign  is  used  because  it  is  the  outer  side  of  dsi 
which  is  turned  towards  t  As  C  moves  up  to  its  limiting  position 
C,  P'  tends  to  the  value  fi,  where  p  is  the  angle  between  the  two 
lines  from  t  to  the  extremities  of  s^.  When  the  arc  Si  is  made  to 
shrink  indefinitely,  p  tends  to  the  limit  ir  or  a,  where  a  has  the  same 
meaning  as  before,  and  we  have 

lim  .1  =  - 1 C;;  or  -  ^  U,,  lim  i  =  A  lim  Cu{ds,),  =  i-  Cu{ds), ; 
and  V,  =  \imA  +  \hnB  =  ~lu.+:^  f  U{ds)„ 

or  p;  =  _  ^  U;  +  J_  r  [r(d3),. 

Lit  ^tt^ 

It  remains  to  be  shown  that  the  passage  of  F/  to  the  limit  F,  is 
effected  with  uniform  continuity  for  all  positions  of  t;  in  other 
words,  that  there  is  always  a  position  of  C  such  that  the  values  of  v 
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relative  to  O  differ  from  F,  by  less  thaii  an  arbitrarily  small  posi- 
tive number  17.     To  prove  this,  observe  that 

Here  r,  r'  are  the  distances  of  t  from  corresponding  points  of  C, 
C\     In  considering  7J'  —  FJ,  we  have  to  examine  ci  —  «»  i^'  —  A  and 

The  absolute  value  of  the  first  of  these  can  be  made  less  than 
17/3  by  choosing  s^  sufficiently  small ;  the  difference  between  p  and 
)8'  can  be  made  less  than  17/3  by  making  C  approach  sufficiently 
near  to  (7,  i.e.  by  making  8  less  than  some  number  Sj ;  finally  the 
third  expression  can  be  made  less  than  17/3  by  making  S  less  than 
some  number  82,  for  r'  can  be  made  to  differ  arbitrarily  little  from 
r  by  making  8  sufficiently  small.  Here  81,  85  are  determined  for  all 
points  t  of  C. 

Now  let  (8',  8",  8'",  •••)  be  a  regular  sequence  which  defines  0, 
the  members  of  the  sequence  being  positive  numbers  arranged  in 
descending  ordor  of  magnitude.  Let  the  harmonic  functions  v  which 
correspond  to  the  values  8',  8",  8'",  •••,  of  8  be  v\  v",  r'",  •••,  and  let 
the  values  of  these  functions  at  t  be  Fj  „  Fj.,,  F^,,,  •••.  We  have 
just  seen  that  the  sequence  (F,,,  F,,,,  F?,,,  •••)  defines  a  value  V, ; 
that  is,  F.,  +(F,,  -  F,,)  +  (F,,  -  F.,)  +  •••  =F.     By  §  263  the 

sprips 

defines  a  function  v  which  is  harmonic  in  T  and  continuous  on  C; 
and  the  value  of  this  function  at  the  point  t  is  F- 

The  combination  of  the  two  integrals 

277  J  8h  27rc=('J     .8»' 

is  a  function  u  which  is  harmonic  in  V  and  passes  with  uniform 
continuity  into  the  assigned  rim  values  U.  Thus  Dirichlet's  problem 
has  been  solved  and  solved  uniquely. 

§  272.  Before  passing  on  to  the  discussion  of  potential  functions 
with  discontinuities  we  shall  establish  a  proposition  which  relates 
to  Dirichlet's  jiroblem  for  the  circle.     Suppose  that  u  is  the  harmonic 
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function  which  takes  assigned  values  (/(.'*)  on  a  circle  of  radius  i?, 
and  let  a  concentric  circle  be  described  whose  radius  p  is  less  than  R, 
The  difference  between  a  value  u  on  the  circle  (p)  and  the  value  Wq 
at  the  centre  is 

ttJo    -^^    ^    ^R'--2Rpcosa  +  / 

=  1  r'^V.4-^wfsin-^ ^«"^"  Y 

,rJa=»  V         Vi^  -  2  i^p  cos  a  4-pV 

has  for  its  maximum 


mi  •        •  -i/  P  sin « 

The  expression  sin  V  ^ 

value  sin-V/^.  WU'-^lip  cos  « 


+  P^ 


Suppose  that  as  a  increases  from  0  to  2  tt  this  maximum  is  first 
attained  when  a  =  <^.  Then,  between  the  limits  a  =  0,  «  =  tt,  the 
expression  under  consideration  increases,  while  a  increases  up  to  </>, 
and  then  decreases  to  0.  Hence  the  absolute  value  of  each  of  the 
partial  integrals 

Ja=0      J_^^       J^^  Ja=2n-^  \  Vi^^  — 2  ^p  COS  «-f  pV 


is  less  than  O  sin~*p/i?,  and 

|a.-t/o|<i^sin-^^ 

where  O  is  the  upper  limit  of  the  values  u  on  the  circle  {R), 
Suppose  that  K  is  the  lower  limit  of  the  same  values.  Then  the 
function  w'  =u  -  (A' 4-  0)/2 

has,  for  its  upper  limit  on  R,  ^^  ^>>^m 

the    value    {G-K)/2,    or 
D/2,  where  D  is  the  oscilla- 
tion   on    the    circle     (i?). 
Hence 

|w'-  tiJ\<D'-sm-'p/R, 

TT 

and  the  absolute  value  of 
the  difference  of  anv  two 
values  of  u'  on  the  circle 
(p)  is  less  than 


a-^ds 


D'-sin-'p/R. 


Fig.  82 


[Schwarz,  Werke,  t.  ii.,  p.  359 ;  Harnack,  Grundlagen  der  Theorie 
des  Logarithmischen  Potentiales,  §  19.] 
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A  closer  limit  has  been  found  by  Neumann,  Abel'sche  Integrale, 
p.  412.  Let  p,  q  (Fig.  82)  be  points  on  the  circle  of  radius  p,  the 
radius  of  the  outer  circle  being  R,     The  values  w,,  w,  are  (§  257) 

and  ~S\h. ^°^ ^Z*"' - ^/2^ I  ^*'» 

that  is,  H,  =%  Cu{d8),  -  -^.  Cuds, 

Thus  «,-«,  =  !  rc;'{(ds),-(da),{  =  -  ^U\d^-d<\^\ 

=  -  fl^dx. 

where  i/r  =  the  angle  §)s,  ^'  =  the  angle  Iqs^  ^  =  *^®  angle  gsp. 

Similarly,  the  function  u  —  (7^4-  G)/2  gives 

«,  -  «,  =  \^\  U-  (A'+  (?)/2|% 

Let  the  angles  qaj),  pbq  be  yj,  yo  resj)Octively,  and  let  the  integral 
be  taken  over  the  four  parts  I  to  a,  a  to  m,  m  to  b,  b  to  L  The 
absolute  value  of  each  of  the  first  two  parts  is  less  than 

-\G-(K+G}/2ly,; 

IT 

that  is,  less  than  Z>yi/27r;  and  the  absolute  value  of  each  of  the 
remaining  two  parts  is  less  than  Z)/2/27r.     Thus 

I  ^(p  -tig\  <  D(yi  4-  ya)/7r  <  4  D  (angle  cab)/Tr. 
But  tan  cab  =  p/E ; 

therefore    w,,  —  yg\<  -DVdn~^p/Ii.    Here  the  multiplier  -  tan"*  p/R, 
or  6,  is  a  proper  fraction  whose  value  depends  solely  on  p,  R. 
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§  273.   Discontinuities,    Hitherto  the  solution  u  of 

has  been  supposed  to  be  continuous  in  r.  Let  us  now  extend  the 
treatment  of  the  potential  function  for  a  multiply  connected  region 
r  of  the  plane  so  as  to  include  partially  the  discontinuities  of  the 
kind  met  with  in  the  discussion  of  Abelian  integrals  on  a  Riemann 
surface.  These  two  kinds  of  discontinuity  are  of  the  following 
species :  — 

(1)  In  the  region  r  the  function  w(a;,  y)  is  infinite  at  a  point 
(^  l/o)  like  the  real  part  f{x,  y)  of 

2(«.  4- 1/3,)/ {z  -  z,y  -f  («  +  W  log  (2  -  «o), 

while  u  — /(«,  y)  is  one- valued,  continuous,  and  satisfies  Laplace's 
equation  in  the  neighbourhood  of  {Xq,  y^),  that  point  included; 

(2)  In  the  simply  connected  region  F',  which  arises  from  F  by 
the  drawing  of  cross-cuts,  the  function  «(a?,  y)  is  one-valued  and 
continuous,  and  its  values  along  the  cross-cuts  differ  by  constant 
quantities  (the  real  parts  of  the  periods  associated  with  these  cross- 
cuts). 

The  boundary  values  are  supposed  to  be  assigned  arbitrarily, 
except  that  they  are  subject  to  the  usual  restrictions  as  to  continuity. 
Suppose  that  a  potential  function  a  takes  assigned  values  U{s)  on 
the  rim  of  F,  and  that  in  F  it  is  continuous  except  at  a  point  c,  at 
which  it  is  infinite  like  log  r.  The  existence  theorem  for  this  case 
follows  at  once  from  the  existence  theorem  for  the  (/-function.  For 
let  u'  be  that  harmonic  function  which  takes  the  values  U{s)  on  C, 
and  is  everywhere  one-valued  and  continuous  in  F,  and  let  g^  be  the 
g'-f unction  relative  to  F  and  c.  Then  u'  +  </  —  log  1/r  is  the  required 
function.  For  g  —  log  (1/r)  is  zero  on  C  and  infinite  at  c  in  the 
required  manner,  and  u'  -\-g  —  log  1/r  has  the  values  U  on  C  and  is 
infinite  in  the  required  manner. 

The  case  of  a  purely  algebraic  discontinuity  can  be  dealt  with 
equally  easily.     For  let  f(x,  y)  be  the  real  part  of 

2(«,  +  i,3J/(«-2;o)% 

«c=l 

and  let  the  values  of /on  C  be  F.  Construct  the  harmonic  function 
u\  which  takes  the  values  U{s)  —  F  on  C,  and  is  everywhere  one- 
valued  and  continuous  in  F.  Then  n  =  n'  -\-f  is  the  potential  func- 
tion with  the  assigned  discontinuity  and  the  assigned  values  on  the 
rim. 
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Next,  suppose  that  there  is  a  solution  /  of  the  differential  equar 
tion  which  is  one-valued  and  continuous  in  a  region  r,  except  along 

lines  or  at  points  such  that  the  integrals  —  I      - -^  rf«,  taken  over 

curves  round  the  separate  lines  or  points,  all  vanish.  Hamack, 
following  Schwarz  and  Neumann,  has  proved  that  there  exists  a 
potential  function  <f>,  which  is  one-valued  and  continuous  at  all 
points  (x  inclusive)  of  the  plane  other  than  the  places  of  discon- 
tinuity of/,  and  wliich  is  discontinuous  like  /  at  the  above-mentioned 
lines  and  points  (i.e.  </>— /  is  harmonic  throughout  F).  [Harnack, 
Gnmdlagen  der  Theorie  des  Logarithmisehen  Potentiales,  §  45; 
Neumann,  Abel'sche  Integrale,  2d  ed.,  pp.  445, 461 ;  Schwarz,  Werke, 
t.  ii.,  pp.  163,  166.] 

§  274.  Take  a  circular  region  ;  call  this  region  Ti,  and  let  its  rim 
be  Ci.  Let  Cj  be  a  concentric  circle  of  smaller  radius,  such  that 
all  the  places  of  discontinuity  of  /  are  situated  within  the  circular 
region  bounded  by  C^.  Let  the  region  exterior  to  (7j  be  called  T,. 
Along  the  rim  of  any  circle  with  centre  0  and  radius  intermediate  to 
the  radii  of  C'l,  6\, 


1    r^' 
^ —  I     fd$  =  a  constant  A ; 

2Tr*/o 


or,  replacing/—  A  by/ 


1     /'^'^ 

.f-  I   fiid  =  0. 


Apply  Schwarz's  alternating  process  to  the  two  regions  Tj,  T^ 
Construct  for  To  a  harmonic  function  w,  with  the  values  I\  on  C^ 
where  F.2  stands  for  the  values  of  /  on  6^^;  foi*  Ti  a  harmonic  func- 
tion V.2  with  the  values  ?</''  — i*^,  on  Cj,  where  ?<i^^^  stands  for  the 
values  of  ?/i  on  C\;  for  T^  a  harmonic  function  u.^  with  the  values 
uJ'^  -\-  Fi  on  C\]  for  Ti  a  harmonic  function  with  the  values  Wa^*  — F^ 
on  Ci'j  and  so  on  indefinitely.  Since  the  upper  limit  of  the  values 
F.2  on  6*2  is  finite,  the  absolute  value  of  m/'^  —  F^  is  everywhere 
finite  on  Ci.     Also  we  know  that  on  Ci, 


0  Jo 


therefore,  from  the  equation  u.^^^  =(//'>  —  F^, 


C '\(.J'\W  =  0,     and      r '\(  (  dO  =  0. 
•/o  Jo 
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The  latter  equation  shows  that  the  value  of  Uj  at  the  centre  of  Cg 
is  0.  Applying  the  theorem  of  §  272,  the  absolute  value*  and  the 
oscillation  of  ttj  on  Cj  are  less  than  $D,  where  D  is  the  greatest  oscil- 
lation of  the  rim  values  Wi^*>  —  Fi,  and  ^  is  a  proper  fraction  which 
depends  solely  upon  the  radii  of  Ci,  C^. 

Siuce  U3  takes  on  C^  the  values  nJ^-^  4-  F^,  we  have 


0  Jo 


Since  u^^-^  —  m/-^  =  W2^^^  the  absolute  value  and  the  oscillation  of 
tis  —  Hi  on  Ci  are  less  than  $D,     Again,  the  equations 


J*  2»  /•  2ir 

0  */o 


show  that  the  absolute  value  and  the  oscillation  of  m/*^  —  u^^^^  are  less 
than  $D,  and  therefore  that  the  absolute  value  and  the  oscillation  of 
m/*-^^  —  Mj<*^  are  less  than  ff^D,     The  two  systems 


{ 


Wl,  W3,  t/5,  ..., 

1^2,  W4,   Mq,  ••••, 

are  such  that  in  T^ 

W3  —  Wi  <  OD,  w,  —  W3  < ^A  •••> 
and  in  Ti  1/4  —  11.2  <  OD,  11^  —  u^  <  ^'Z>,  •  •  •. 

Hence,  the  two  series 

W2  +  (?'4  -  '^0  4-  (''6  -  "4)  +  •••, 

define  harmonic  functions  m',  ?/",  which  are  the  limits  of  w^^+i,  Uo^, 
when  ?i  tends  to  00.  On  the  two  rims  of  the  region  T',  common  to 
Tj  and  Tj,  we  have 

«/      (1)  —  ,/  {1^   _    P       tl      <->   —  7/  ^-^^   —    /^,  • 

W2»       —  "2n-l       —  *^1?    "2/4       —  "2»+l        — -'^2j 

therefore  m"  +/  takes  the  same  values  as  u'  throughout  T',  and 
u"  +/ serves  for  the  prolongation  of  w'  over  the  boundary  of  Tj.  It 
should  be  noticed  that  the  region  formed  by  the  combination  of  Tj, 
T2  is  a  closed  region,  a  result  of  importance  in  view  of  the  fact  that 
a  Riemann  surface  may  be  closed. 


*  When  the  value  at  the  centre  is  0,  the  lower  limit  is  0  or  negative.    Therefore  the  absolute 
▼aloe  CO  the  rim  muat  be  equal  to  or  \eM  than  tlie  oitcillatiun. 
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References.  Neumann  and  Schwarz  share  the  honour  of  being  the  first  math- 
ematicians to  give  a  satisfactory  proof  of  Dirichlet^s  Principle.  Those  memoirs 
of  the  latter  which  relate  to  this  problem  are  to  be  found  in  his  Werke,  t.  ii. ; 
while  Neumann's  researches  have  been  incorporated  largely  in  his  treatise  on 
the  Abelian  Functions.  Riemann's  original  investigations  were  published  in 
his  Inaugural  Dissertation.  Picard  has  given  an  admirably  lucid  account  of  the 
methods  of  Schwarz,  Neumann,  and  Poincar6  in  his  Traits  d' Analyse,  t.  ii.,  fasc. 
1.  Hamack's  method  is  expounded  in  his  work,  Grundlagen  der  Theorie  des 
Logarithmischen  Potentiales,  a  contribution  of  high  value  to  the  Potential- theorj'. 
Two  important  memoirs  on  the  methods  of  Schwarz  and  Poincar6  have  appeared 
within  recent  years ;  one  by  M.  Jules  Riemann,  Sur  le  ProblSme  de  Dirichlet, 
Ann.  de  T^c.  Norm.  Sup.,  ser.  3,  t.  v.,  the  other  by  M.  Paraf,  Sur  le  Probleme 
de  Dirichlet,  Paris,  181)2.  The  reader  should  consult  Klein's  memoir,  BeitrSge 
zur  Riemann'schen  Functionentheorie,  Math.  Ann.,  t.  xxi.,  Klein's  Schrift,  and 
Klein-Fricke,  Modulfunctionen,  t.  i.,  pp.  604  et  seq.  For  the  history  of  the  sub- 
ject he  is  referred  to  the  notes  at  the  end  of  Schwarz' s  collected  works.  The 
discussion  of  the  potentials  which  are  associated  with  Abelian  integrals  will  be 
taken  up  again  at  the  end  of  the  next  chapter. 


CHAPTER  X. 

Abeliax  Integrals. 

§  275.  Riemann's  classical  memoir  on  the  Abelian  Functions 
(Theorie  der  Abelschen  Functionen)  was  published  in  the  o4th  vol- 
ume of  Crelle's  Journal  in  1857.  His  treatment  of  the  subject  was 
based  on  the  brilliant  conception  that  a  theory  could  be  constructed 
from  the  definition  of  Abeliait  integrals  by  certain  characteristic 
properties  on  a  Riemann  surface.  To  establish  the  existence  of 
functions  with  the  assigned  properties  he  used  Dirichlet's  principle  ; 
but  it  has  been  pointed  out  (in  Chapter  IX.)  that  Dirichlet's  prob- 
lem has  not  been  solved  satisfactorily  by  methods  drawn  from  the 
Calculus  of  Variations.  To  secure  solid  foundations  for  Iliemann^s 
superstructure,  recourse  must  be  had  to  the  existence-theorems  of 
I^eumann  and  Schwarz.  In  the  chapter  on  Riemann  surfaces  every- 
thing was  referred  back  to  a  basis-equation  F{2V,  2;)  =  0,  the  number 
of  sheets  of  T  in  the  z-plane  and  the  distribution  of  the  branch- 
places  being  determined  by  the  equation ;  but  it  was  indicated 
(§  190)  that  the  process  might  be  reversed.  One  of  the  distin- 
guishing features  of  Riemann's  method  is  that  he  starts  with  a  sur- 
face given  incfependently  of  an  equation  F=0  (§  102),  and  passes 
thence  to  algebraic  functions  of  the  surface.  In  this  way  the  sur- 
face becomes  associated  with  a  whole  system  of  equations  which 
pass  into  one  another  by  birational  transformations,  and  no  one  of 
these  equations  can  claim  precedence  over  the  otliers.  Tlie  surface 
being  spread  over  the  2;-plane,  it  is  often  convenient  to  single  out 
from  tlie  algebraic  functions  of  the  surface  the  particular  function 
z,  and  to  express  tlie  other  algebraic  functions  in  terms  of  z  (§  154). 
Kronecker's  theory  of  the  discriminant  shows  that  amongst  those 
functions  w  there  is  one  which  gives  rise  to  an  equation  F(iv,  2?)  =  0 
with  no  higher  singularities  than  nodes;  in  this  equation  the  branch- 
points arise  solely  from  vertical  tangents.  (See  Neither,  Rationale 
Ausfiihrung  der  Operationen  in  der  Theorie  der  Algebraischen  Func- 
tionen, Math.  Ann.,  t.  xxiii.)  There  is  no  loss  of  generality  in  selec- 
ting for  a  basis-curve  one  with  no  singularities  higher  than  nodes.* 


*  Using  the  language  of  Higher  Plane  Curves,  the  Cramer-Nother  transformations  of  Chapter 
IV.  are  one-to-ODe  transformations  of  the  plane  of  co-ordinates  Xj,  Xj*  ^3»  whJl®  tbe  transforma- 

427 
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The  plan  of  this  chapter  is  (1)  to  find  what  discontinuities  can 
arise  when  there  is  a  basis  equation  F{w'',  a;*")  =  0 ;  (2)  to  find  what 
theorems  follow  from  an  assumption  of  the  truth  of  the  existence- 
theorems  for  integrals  of  the  three  kinds  on  a  surface  T  given  inde- 
pendently of  a  basis-equation;  (3)  to  work  out  results,  using  the 
Clebsch-Gordan  form  of  equation  /„(«i,  x.^  iCg)  =  0,  or  F{iVj  2J,)  =  0, 
in  which  the  branch-points  are  simple  and  situated  in  the  finite  part 
of  the  plane,  and  the  multiple  points  are  not  "higher  than  nodes ; 
(4)  to  show  that  the  existence-theorems  for  Abelian  integrals  on  the 
surface  T  follow  from  the  theorems  of  Chapter  IX.  In  justification 
of  this  plan  we  may  observe  that  the  theorems  of  Chapter  IX.  indi- 
cate the  existence  of  the  Abelian  integrals  on  T;  also  that  when 
these  existence-theorems  are  known  to  hold  for  the  most  general 
case,  there  is  no  advantage  to  be  gained  by  selecting  a  basis-equation 
with  complicated  expansions,  since  the  character  of  Kiemann's 
results  can  be  appreciated  adequately  by  using  one  which  gives  sim- 
ple branch-points. 

§  276.  Let  us  start,  in  the  first  place,  with  an  irreducible  equation 
F{w*'y  z"^)  =:  0  of  deficiency  p;  and  let  T,  T'  have  their  ordinary 
meanings.    An  examination  of  the  nature  of  the  discontinuities  of 

the  Abelian  integral  I       R(iv,  z)dz  will  lead  to  a  classification  of 

Abelian  integrals. 

Near  each  place  s  of  tlie  surface  T,  R  can  be  expanded  in  a  series 

of  ascending  powers  of  (2  — c)^/*",  where  r  is  a  positive  integer  and  c 

is  the  value  of  z  at  s.     The  first  exponent  qi/r  may  be  negative,  but 

cannot  be  infinite.     If  q^  <  0,  the  place  s  is  an  infinity,  and  if  r  >  1, 

it  is  also  a  branch-place  at  which  r  sheets  hang  together.     Since, 

near  s, 

R=z{z-'cy^f'P^{z-cy% 

tlie  value  of  j  Rdz  is 

j"(2;  -  c) V-jao  -h  «i(2  -  cY^^  -I-  a.,{z  -  c)'/"  -h  •••  \dz, 

=  Ij^^i^z  -  c)'^.  •'•^/^  -f  h,{z  -  cY^'x^'^^y'  -f  •••. 

Case  /.  If  ry,  4-  r  >  0.  j  Rdz  =  I\^^r{^  —  cY^'-  Here  s  is  a  branch- 
place,  or  an  ordinary  place,  according  as  r^  1. 


lions  of  Kronecker  are  one-to-one  transformntionff  of  a  curve  in  the  plane.  The  former  trans- 
fonuationB  Hoparate  coincident  tanijents,  but  do  not  resolve  a  multiple  point  with  distiact  lan- 
gentH  into  its  component  nodes. 
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Case  IT.     If  gi  -f  r  <  0,  let  gi  -f  r  =  —  f ;  then 
CRdz=ibo{z  -c)-*^4-^i(2  -  c)<>-'>/''+  —  +^  log  (2  -  c)  -f  P{z  -  c)'^ 

Here  « is  both  a  branch-place  and  an  infinity.  The  nature  of  the 
infinity  depends  on  the  values  of  the  coeflBcients.     When 

6o  =  &i  =  62  =  •  •  •  =  6,-1  =  0, 

the  infinity  is  purely  logarithmic.  On  the  other  hand,  if  b,  =  0,  the 
infinity  is  purely  algebraic ;  but  if  60  =  61  =  62  =  •••  =  6,  =  0,  we  fall 
back  on  Case  I.  For  every  other  system  of  values  the  infinity  is 
logarithmic-algebraic. 

Case  II.  shows  that  the  integral  is  infinite  at  an  infinity  of  i?, 
except  when  that  infinity  is  a  branch-place  on  T  such  that  gi  -f  r  >  0. 
We  have  established  the  fact  that  the  integral  has  only  a  finite  num- 
ber of  infinities  which  are  algebraic,  logarithmic,  or  logarithmic- 
algebraic;  and  that  no  other  infinities  can  occur.  An  integral  is 
said  to  be  of  the  first  kind  when  it  has  no  infinity  on  T,  of  the 
second  kind  when  its  infinities  are  algebraic  solely,  and  of  the  third 
kind  when  it  has  logarithmic  or  logarithmic-algebraic  infinities. 
The  simplest  integral  of  the  second  kind  is  that  which  has  only  one 
infinity  on  T,  that  infinity  being  a  pole  s  of  the  first  order;  the 
integral  of  the  second  kind  is  then  said  to  be  elementary.  The 
simplest  integral  of  the  third  kind  is  that  which  is  infinite  at  two 
places  of  T  like  -f  log  {z  —  Ci)  and  —  log  (z  —  c.^),  and  is  elsewhere 
finite;  the  integral  of  the  third  kind  is  then  said  to  be  elementary. 
We  shall  denote  elementary  integrals  of  the  second  and  third  kinds 
by  Z  and  Q,  and  shall  indicate  by  suffixes  the  places  at  which  the 
integrals  are  infinite.  Thus  in  the  present  notation  Z,  is  an  ele- 
mentary integral  of  the  second  kind,  Q,^,,  one  of  the  third.*  We 
have  had  instances  in  §  219. 

The*  integrals  of  the  three  kinds  are  continuous  functions  of  the 
place  on  T,  but  are  not  one-valued.  When  the  upper  limit  of  an 
Abelian  integral  describes  a  closed  path  on  T,  the  final  value  of  the 
integral  may  differ  from  the  initial  value  by  multiples  of  periods  t 
due  to  the  cross-cuts  or  to  the  logarithmic  discontinuities. 

It  should  therefore  be  borne  in  mind  that  the  integral  of  the 
first  kind  may  become  infinite  by  the  addition  of  infinitely  many 
periods. 

*  In  eases  where  bo  Bmblortiity  will  arise  we  shall  sny  that  au  integral  is  eo  at  a  place  »  like 
(«  —  «)-»  or  log  («  —  •),  where  what  is  meant  is  that  it  is  00  like  («  —  «(«))'*  or  log  («-«(»)), 
«:(«)  being  the  point  of  the  «*plane  at  which  »  lies. 

fTbe  word  period  is  used  for  shortness.  It  would  be  more  correct  to  use  modulus  of 
periodicity  and  reserve  period  for  the  Abelian  functions  which  arise  from  the  inversion  problem. 
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In  Case  II.,  writing  «  —  c  =  z{,  we  have 

*Rdz  =  6(^1-*  +  ^i^i^"*  A \-rh,  log  2i  +  P(2,). 


S' 


If  the  path  of  integration  be  a  small  closed  curve  round  the  place 
s,  this  gives 

JRdz  =  2TTirht, 
(•) 

The  coefficient  r6^  is  called  the  residue  at  the  point  in  question 
(§  180).  Round  an  ordinary  point,  and  round  a  critical  jjoint  such 
that  in  the  expansion  of  R  no  term  (z  —  c)  "^  enters. 


/ 


Rdz  =  0. 

Let  Sly  s^  •••,  s^  be  the  logarithmic  infinities  of    j  Rdz  on  the 

surface  T.  The  surface  T  can  be  reduced  by  the  ordinary  cross- 
cuts A,  B,  C  to  T'.  As  in  §  180,  all  the  logarithmic  infinities  must 
be  cut  out;  the  surface  is  now  (K-|-l)-ply  connected.  Let  it  be 
reduced  to  a  simply  connected  surface  T"  by  k  further  cuts.  On  T" 
the  integral  has  no  logarithmic  infinities;  hence  taken  positively 
round  the  complete  boundary  of  T"  it  vanishes.  The  parts  of  this 
boundary  which  are  traversed  twice  in  opposite  directions  contribute 
nothing  to  the  sum-total,  since  each  element  Rdz  is  cancelled  by  an 
element  —  Rdz.  The  only  parts  which  are  not  of  this  category  are 
the  small  closed  curves  round  the  places  s;  these  contribute  27rt' 
(the  sum  of  the  residues).     Hence  the  important  theorem  that  the 

sum  of  the  residues  of   |  Rdz  on  T  is  zero. 

In  the  proof  of  this  theorem  we  have  integrated  round  the 
boundarv  of  a  dissected  surface.  This  metliod  is  used  constantlv 
in  Kiemann's  theory.  It  seems  desirable  therefore  to  point  out 
explicitly  that  elements  on  opposite  banks  of  a  cross-cut  are  com- 
bined with  each  other,*  and  tliat  the  cross-cuts  C  ])lay  a  subsidiary 
part,  the  period  across  a  C  being  zero  (see  §  180).  The  theorem  with 
regard  to  the  residues  shows  why  an  integral  with  two  logarithmic 
iutinities  is  chosen  as  the  elementary  integral ;  for  an  integral  with 
only  one  loj^aritlimic  intinitv  is  non-existent. 

In  practice  use  is  made  of  a  special  ecpiation,  and  the  results 
are  open  to  objections  on  the  score  of  incomplete  generality.  To 
meet  these  objections  it  is  necessary  to  place  the  lliemann  sur- 
face T  in  the  fore-front  of  the  theory,  and  to  prove  that  Abelian 

•IntegralioJi  round  the  rim  of  a  di»«Hectc(l  eurfncc  Is  analogous  to  iniegration  round  the  rira 
of  a  parallelogram  of  periodb  iu  ihe  caac  of  a  doubly  periodic  function.     See  Chapter  VIT.,  §  197. 
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integrals  of  the  three  kinds  exist  upon  it.  It  is  assumed  that  this 
surface  is  spread  over  the  z-plane  in  a  finite  number  of  sheets  (say 
n),  that  its  order  of  connexion  is  2p -f  1,  and  that  the  sum  of  the 
orders  of  its  branchings  is  2/>  -f  2  n  —  2.  To  avoid  interrupting  the 
discussion  of  properties,  we  shall  assume  the  truth  of  certain  exist- 
ence theorems,  and  give  the  proofs  at  a  later  stage.  Strictly  we 
ought  not  to  speak  of  Abelian  integrals  of  the  first  three  kinds  for 
such  a  surface,  but  rather  of  functions  of  the  place  of  the  first 
three  kinds,  since  there  is,  at  first,  no  basis-equation.  But  no  con- 
fusion will  be  caused  inasmuch  as  the  functions  prove  to  be  of  the 

form  I  B{w,  z)dz,  where  to  is  an  algebraic  function  of  T  which  is 

connected  with  z  by  an  algebraic  equation. 

§  277.  The  existence  theorem  for  integrals  of  the  first  kind 
establishes  the  fact  that  there  exists  upon  T  a  function  W  with  the 
following  properties : 

(1)  TFis  continuous  on  T  ; 

(2)  W  has  constant  periods  a^  -f  i/3^,  a^+p  -f  i/3^+p,  at  the  cross- 
cuts A^,  B^,  where  the  a's  are  assigned  arbitrarily. 

That  the  name  Abelian  integral  is  bestowed  appropriately  on  the 
function  can  be  shown  by  the  following  considerations.  On  oppo- 
site banks  of  a  cross-cut  the  difference  between  TF+  and  W^  is  con- 
stant.    Hence 

d\V^/dz  =  dW_/dz, 

and  the  function  dW/dz  is  continuous  except  at  the  branch-points, 
where  it  may  have  algebraic  discontinuities.  Such  a  function  is 
necessarily  a  rational  function  Ii{w,  z)  of  w  and  2,  where  F{w'',  2:)  =0 
is  an  irreducible  equation  associated  with  the  surface.  Thus  W  is 
an  Abelian  integral.  The  property  (1)  shows  that  it  is  an  Abelian 
integral  of  the  first  kind. 

Suppose,  to  take  a  more  general  case,  that  there  exists  on  T  a 
function  I  which  has  the  following  three  properties : 

(1)  It  is  continuous  on  T  except  at  isolated  places; 

(2)  Its  discontinuity  at  each  place  of  discontinuity  is  algebraic, 
logarithmic,  or  logarithmic-algebraic ; 

(3)  The  value  at  any  place  of  T  is  altered  merely  by  an  addi- 
tive constant  after  the  descrii)tion  of  a  closed  path  on  T. 

The   derivative   dl/dz   is  continuous   except  at  certain   places 

-  where  the  discontinuities  are  algebraic  ;  for  the  logarithmic  infinities 

are  converted  by  differentiation  into  algebraic  infinities,  and  dl/dz 
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has  no  periods  at  the  cross-cuts  which  change  T  into  T  ".  Thns  the 
function  dljdz  is  of  the  form  Riw^  z),  and  7  is  an  Abelian  integral. 

A  special  case  of  Green's  theorem.  Let  W  be  an  integral  of  the 
first  kind;  let  W=  U-{-  iV,  where  (7,  Fare  real.  The  only  places 
on  T '  at  which  the  first  derivatives  of  (7,  V  can  become  infinite  are 
the  branch-places  of  T.  Let  these  be  cut  out  from  T '  by  small  closed 
curves.     By  an  application  of  Green's  theorem 

since  hW/hv?  -f  S^V/Sy^  =  0.  The  single  integral  is  taken  round  the 
boundary  of  T '  and  round  the  small  curves  which  enclose  the  bi*anch- 
points.  The  integrals  round  the  branch-points  become  infinitely 
small  when  the  curves  become  infinitely  small;  therefore  we  have 
the  theorem  that 

where  the  single  integral  is  taken  round  the  rim  of  T'.  [See  Ch. 
IX.,  §  255,  and  Ch.  VI.,  §  17C.] 

By  integrating  round  the  lines  A,  B,  C,  we  get,  since  U+  —  L"..  is 
equal  to  «^  along  A^  and  to  «^_^^  along  B^, 


j>''^^=i.{"-Xf^'+"-j;f^}' 


for  each  cross-cut  is  traversed  twice  in  opposite  directions  and 
(IV+  =  (IV^.  The  integrals  on  the  right-hand  side  are  equal  to 
f^K-^pj  —  P^ ;  hence  the  expression 


p 
s 


=  a  positive  quantity,  or  0      •     (2). 


In  particular,  W  reduces  to  a  constant  when  all  the  «-s  or  all  the 
/3's  vanish.  That  is,  an  intofjral  of  the  fr^t  kind  irlth  periods  all  7'ealn 
or  an  integral  tcith  periods  (dl  purely  immjinary,  is  a  constant.  Re- 
ferring to  what  was  said  at  the  beginning  of  this  paragraph,  we 
can  now  see  that  the  conditions  imposed  upon  W  determine  it  to 
a  constant  term.  For  let  W  be  an  integral  of  the  first  kind  whose 
«'s  are  the  same  as  those  of  W.  The  function  IF—  W  is  an  inte- 
gral of  the  first  kind  which  has  purely  imaginary  periods  at  the 
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cross-cuts ;  therefore,  by  the  theorem  wliich  we  have  just  proved, 
ir—  W  is  a  constant  If  the  ratios  of  the  periods  be  all  real,  the 
l>eriods  themselves  are  of  the  form  A;«^,  A:rt^+,,  where  A;  may  be  com- 
plex ;  W/k  is  now  a  function  whose  periods  are  all  real,  and  there- 
fore W/k  and  W  are  constant. 

Example.  An  integral  whose  periods  at  the  curves  A^  (or  B^) 
are  all  zero,  is  a  constant. 

§  278.  It  is  of  great  importance  to  determine  how  many  integrals 
W  can  be  linearly  independent.  Let  there  be  q  linearly  independent 
integrals  Wj^,  (A  =  1,  2,  •••,  q)  ;  and  consider  the  expression 

ko+ik^W^ 
where  the  coefficients  kj^  are  constants.     The  expression  is  continuous 

9  9 

on  T  and  has  constant  differences    2  kj^toj^y  2  kj^wj^  ^^    at  the  cross- 

A=l   ,  A=l 

cuts  A^,  B^,  where  w;^,  toj^^  ^^^  are  the  periods  of  Wj^  at  these  cross-cuts. 
It  is  therefore  an  integral  of  the  first  kind.  Denote  it  by  TFand  its 
periods  by  w^,  co^+p;  also  let  w^,  w;^,  A;;^  be  resolved  into  their  real 
and  imaginary  parts  «^  -f-  ifi^,  a^^  -\-  i/Sf^y  fij^  -\-  iV^.  We  have  the 
system  of  2p  equations 

2  (ma  +  ivM^K.  +  i^K.)  =  ««  +  i^.^  ] 

ic  =  l,  2,  •••,!:>.  By  equating  the  real  parts,  we  get  2p  equations, 
from  which  the  2q  quantities  fij^,  vj^  can  be  eliminated,  provided 
q<Pj  and  there  remain  relations  between  the  quantities  «Ait> /^aio 
"A,ic+p»  P\,K+py  ^^k9  ^ic-f-p-  Choosing  a  set  of  values  for  «^  which  do  not 
obey  these  relations,  we  have  an  integral  of  the  first  kind  which  is 
not  linearly  related  to  the  TF/s.  If  q-\-l<p,  we  can  by  the  same 
argument  obtain  g  -f-  2  linearly  independent  T^'s,  and  so  on  until  p 
is  reached.  Hence  there  are  not  less  than  ;>  linearly  independent 
integrals  of  the  first  kind.  Suppose  that  Tl^i,  Tl-^,,  •••,  W^,  are  p 
linearly  independent  integrals  of  the  first  kind;  then  everi/  other 
integral  Wof  the  first  kind  is  expressible  in  (he  form 

W=ko-\-ik,W, (4), 

A-l 

a  theorem  of  fundamental  importance.  In  proof  of  this  theorem 
observe  that  whatever  be  the  real  parts  of  the  periods  of  W  it  is 
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always  possible  to  assign  such  values  to  /x;^  v^  as  will  make  the  real 
parts  of  the  periods  of  the  linear  combination  2  kJV^  identical  with 

A=l 

the  real  parts  of  the  periods  of  W,     And  when  this  has  been  done, 

p 
IF—  2  k^^  is  an  integral  of  the  first  kind  whose  periods  are  all 

A=l 

purely  imaginaiy,  and  is  therefore  a  constant. 

The  thforem  which  has  just  been  enunciated  cannot  be  regarded  as  proved 
until  it  18  shown  that  the  determinant  formed  by  the  coefficients  of  the  quantities 
a^jcf  etc.,  in  the  equations  for  a^  and  a^+pi  does  not  vanish.  Neumann  shows  by 
considerations  drawn  from  determinants  that  the  vanishing  of  this  determinant 
is  inconsistent  with  the  linear  independence  of  ir,,  Wz,  •••,  Wp.  Neumann, 
AbePsche  Integrale,  2d  ed.,  p.  243. 

Corollary,     Wheii  i>  =  0,  there  is  no  integral  of  the  first  kind. 
The  theorems  of  this  and  the  preceding  paragraph  are  the  ones 
referred  to  at  the  end  of  §  220. 

§  279.  The  bilinear  relations  for  integrals  of  the  first  kind.  The 
integral  I  WldWy,  taken  over  the  complete  boundary  of  1 ',  is  zero. 
The  cross-cut  A^  is  described  twice  in  opposite  directions,  and 

f  W^dWy  =  f  {W^*dW^.^  -  W^-dWy-) 


Similarly, 


=  <^Ak<»>A',;>+« 


;  see  Fig.  74,  §  180. 


Also,      f  ir/nr;,=  o. 

Therefore,  after  addition. 


^Kk^Kp^k' 


^(o,, 


Wi'  «j..  —  (I).'   0) 


«t=l 
p 


A«"'A'.j>+«c 


^\K         <«A.;>+ic 


A'««'A,  p+K 


)  =  0, 


O) 


A'« 


O) 


I 


A',l»+K 


=  0 


(5). 


In  the  most  general  case  when  /,  I'  are  two  Abelian  integrals  on  T, 

(6). 


X 
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where  o>,  «'  stand  for  periods  of  /,  /';  and  each  side  of  the  equation 
is  equal  to  the  integral  round  the  infinities  of  both  /  and  /'.  This 
may  be  called  the  general  bilinear  relation,* 

Theorem.    The  determinant 


A  = 


0>li        0>i2  •  .  •  0>ip 


formed  by  the  j^  periods  of  the  p  linearly  independent  integrals 
Wj^  at  the  cross-cuts  A^,  cannot  vanish. 

For  if  A  =  0,  the  theory  of  determinants  enables  us  to  assign 
constants  k^  not  all  zeros,  such  that 

^K^K^  =  ^y  ('c  =  l,  2,  ...,p). 

A=l 

The  integral  SAr^^TF^  has  now  no  periods  at  the  cross-cuts,  and  is 
therefore  a  constant.  Hence  the  ]F;^'s  are  not  linearly  independent, 
contrary  to  hypothesis. 

§  280.  Normal  integrals  of  the  first  kind.  An  integral  W  may 
have  the  period  1  at  the  cross-cut  A^,  and  the  period  0  at  all  the 
other  cross-cuts  A^.     For  the  equations 

A=l 
P 

A=l 

determine  the  p  quantities  ^\  without  ambiguity.     Hence  W  is  com- 
pletely determinate,  save  as  to  an  added  constant. 

Such  an  integral  is  called  a  normal  integral  of  the  first  kind.  We 
shall  denote  it  by  u^  and  its  period  at  B^  by  t^^.  Corresponding  to  the  p 
cuts  A^  there  are  p  such  integrals,  whose  periods  form  the  scheme 


A, 

Af'  Aj, 

B^ 

B2  •••  Bp 

1 
0 

0  ...  0 

1  ...  0 

Tjj  ...   Tip 
T22  ...   T2p 

w« 


0      0 


Tpl       r,2'"T„ 


*  Other  relation!  besides  the  blllnenr  one  conDect  the  periods  of  two  Abelian  integ^lt  of 
the  nm  kind.    See  Clebsch,  t.  iii.,  p.  185. 
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TJie  p  noi*inal  integrals  are  linearly  independent.    For,  if  possible, 
let  ko  4-  "Zk^u^  =  0. 

Then  at  ^^  K''^  =  ^y 

and  the  vanishing  of  the  coefiicients  implies  that  there  is  no  linear 
relation. 

The  bilinear  relation  becomes,  in  the  case  of  the  normal  inte- 

=  0, 


grals,  u^  u^, 

1  r„ 

+ 

0 

^UC 

0     r,. 

1 

r^ 

or 

'  <Kl             ''iK 

» 

In  virtue  of  this  relation  the  array  formed  by  the  t's  is  sym- 
metric. The  simple  character  of  the  properties  of  the  p  normal 
integrals  w„  Uj,  ••>,  w^  makes  them  specially  suitable  for  use  as  the 
elements  in  terms  of  which  all  integrals  W  are  expressed  linearly. 

In  §  277  it  was  proved  that 


p 


a. 


« 


'p+K 


P.     /?; 


>+« 


>0. 


If  we  apply  this  result  to  the  integral 

n\Uy-{-niu^-\ f-n^w^, 

where  rij,  n^  •••,  n,  are  real,  we  have,  if  t^^  =  a^^  -f  l^^^ 


««     =^^.> 

P.    =0, 

■, 

p 

1=1 

1=1 

and  therefore 

2  2«.nj3.,^0; 

K=l  1=^1 

that  is. 

/?ll?ll^  +  2/?l,?^?l2 

The  sign  of  equality  obtains  only  w^hen  the  integral  2  n;a^  is  con- 


stant, a  case  w^hich  implies  the  vanishing  of  ??i,  n 


2) 


1=1 


§  281.  Tlie  functions  *.  The  derivative,  dW/dz,  of  an  integral  of 
the  first  kind  belongs  to  a  system  of  algebraic  functions  on  the 
surface  which  is  of  paramount  importance.     We  shall  denote  such 
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a  function  by  4>.    Thus  j  ^dz  is  always  an  integral  of  the  first  kind. 

These  functions  are  {2p  +  2n  —  2)-placed.     For  near  a  place  s  at 
^which  2;  =  c  let 

=  W{8)  4-  0^(2  -  c)^/"  +  (h{z  -  cy/'  4- .... 
If  a,  =?fc  0,        *  =  61(2;  -  c)<*-'>/''  +  ..., 
and  4>  is  oo""*  at  s. 

Therefore  4>  is  )S-placed,  where 

)S=2(n-l)  =  2i>-f-2(«-l),  (§  170). 

Of  the  2p  +  2(n  —  1)  zeros  of  4>  we  can  at  once  account  for  2n. 
Eor  by  supposition  there  is  no  branching  at  oo,  and  accordingly, 
when  c  =  X, 

<I>  =  P,(l/2). 

Therefore  each  of  the  n  places  at  00  is  a  zero  of  the  second 
order.  There  remain  2/)  —  2  zeros,  which  are  said  to  be  moveable^ 
inasmuch  as  they  are  different  for  different  O's.  That  this  is  the 
case  will  appear  in  §  288. 

It  has  been  assumed  in  the  proof  that  ai,  and  therefore  61,  does 
not  vanish.  When  r  =  1,  the  vanishing  of  a^  evidently  means  that 
the  place  s  is  itself  a  zero  of  4>,  and  in  this  way  also  we  account  for 
the  vanishing  of  a^  when  r  >  1,  by  saying  that  then  a  zero  of  the  4> 
in  question  happens  to  be  at  a  branch-point.  And  similarly  when 
in  the  expansions  at  oo  the  coefficient  of  I/2;  in  the  series  for  W  is 
missing,  one  of  the  moveable  zeros  happens  to  coincide  with  a 
fixed  zero. 

This  proof  is  from  Klein-Fricke,  t.  i.,  p.  544. 

The  ratio  of  two  fimctions  4>  is  evidently,  at  most,  (2p  —  2)-placed. 

There  can  be  chosen  p  functions  4>  between  which  there  is  no 
homogeneous  linear  relation ;  but  between  these  and  every  other  4> 
there  must  be  a  homogeneous  linear  relation.  This  is  proved  at 
once  by  differentiating  (4).  From  this  again  it  follows  that  half 
the  moveable  zeros  of  a  4>  can  be  assigned  arbitrarily.  For,  if  Sj, 
*2>  •••>  9p-\  he  the  assigned  zeros,  the  constants  A:  can  be  chosen  so  as 
to  satisfy  the  p  —  1  equations. 

A=l 

where  /c  =  1,  2,  •••,7>-- 1 ; 
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that  is,  we  can  make  SJ^a^^?  ^hich  is  the  general  expression  of  a  $, 

vanish  at  the  p  —  1  places. 

It  appears  at  first  sight  as  if  the  p  —  1  assigned  zeros  determiue 
the  other  p  —  1  zeros ;  but  this  is  not  necessarily  the  case,  for  the 
above  p  —  1  equations  need  not  be  independent.  For  example,  when 
the  surface  is  two-sheeted  the  basis-equation  can  be  written 

we  can  take  (  §  182)  for  the  p  independent  *^s  z^/ir,  A  =  0, 1,  •-,  p  —  1, 
and  for  any  4>,  ^j^z^/w.  The  2p  —  2  moveable  zeros  form  p  —  1 
fxiirs  of  places,  say  ««,  each  pair  having  the  same  z.  Xow  pro- 
vided that  among  the  assigned  zeros  there  are  no  pairs,  the  remain- 
ing zeros  are  all  determined,  for  they  are  «„  s^  ••-,  «p_i;  but  when 
among  the  assigned  zeros  there  are  i  pairs,  and  therefore  p  — 1  —  2t 
unpaired  places,  of  the  remaining  zeros  p  — 1  —  2i  are  determined, 
and  2 1  form  pairs  unspecified  in  position. 

The  case  of  a  two-sheeted  Eiemann  surface,  or  surface  which  can 
be  rendered  two-sheeted,  is  called  the  hypereUiptie  case. 

The  surface  depends  on  the  2p  -f  2  branch-points,  which  we  can 
regard  as  arbitrary  [K)ints  of  the  «-plane.  By  a  bilinear  transforma- 
tion, 3  of  these  can  be  made  to  take  assigned  positions.  Therefore 
the  iiuiiilK^r  of  iii(l(*[>ondent  co-ordinates  of  such  a  surface  is  2p  —  1. 

An  imp^jrtant  property  of  the  functions  «l>  Is  that  the  ratio  of  two  such 
functions  is  an  invariant  witli  rejrard  to  birational  transformations.  This  arises 
from  tlie  fact  tliat  in  such  transformations  an  integral  of  the  first  kind  remains 
an  intejmil  of  tlic  tirst  kind.  See  Weber,  Abelsche  Functionen  vom  Geschlecht 
o ;  and  Klein-Fricke,  t.  i.,  p.  540. 

§  282.  Intofjrah  of  the  second  kind.  It  is  a  consequence  of  the 
fxisteuce-theorenis  that  on  the  arbitrary  Kiemann  surface  T  there 
is  a  function  Z,,  which  has  the  following  properties :  — 

(1)  It  is  continuous  on  T  except  at  a  single  place  8\ 

(2)  It  is  infinite  at  s  like  l/{z  —  c);* 

(3)  It  has  constant  periods  at  tlie  cuts  A^,  B^,  whose  real  parts 
are  assigned  arbitrarily. 

Such  a  function  must  bo  an  Abclian  integral.  For  dZJdz  is 
everywhere  continuous  except  at  .s,  and  possibly  certain  branch- 
phices.     At  the  j)laces  at  which  it  is  discontinuous,  it  is  algebraically 


♦  If  «  be  a  braiicli  place  at  which  r  feheeli»  haiig  togothor,  Z*  ic  inthiite  like  l/(c  — c)^*". 
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infinite.  It  is  therefore  an  algebraic  function  of  the  surface,  and  is 
of  the  form  Ji(w,  z).  The  conditions  (1),  (2),  (3)  determine  the 
integral  to  a  constant  term.  For  if  Z„  ZJ  be  two  functions  with 
these  conditions,  Z,  —  Z/  is  nowhere  infinite,  and  has  at  the  cross- 
cuts purely  imaginary  periods.  Accordingly  Z,  --  ZJ  is  a  constant. 
We  shall  denote  the  period  of  Z,  at  A^  by  17^,  and  that  at  B^  by 
17^4.^.     The  expression 

Z;«>  =  Z.  +  fco  +  2A:;,W;, 

satisfies  the  conditions  (1),  (2),  (3);  and  since  the  p  constants  A:;^ 
can  be  so  chosen  as  to  make  the  real  parts  of  the  periods  of  Z/°^  take 
assigned  real  values,  while  c  is  at  our  disposal,  Z/^^  is  the  most 
general  elementary  integral  of  the  second  kind. 

The  iioifnal  integrals  of  the  second  kind.  Let  —  A:;^  =  the  period 
of  Z,<^^  at  the  cross-cut  Aj^,  (X  =  l,  2,  •••,!)).  This  choice  of  the 
constants  makes  all  the  periods  of  Z/°^  at  the  curves  A^  equal  to 
0.  Denote  the  integral  so  defined  by  {„  and  call  it  the  noi^mul 
integral  of  the  second  kind  with  an  infinity  at  s.    To  obtain  tlie  periods 

of  £,  at  the  cross-cut  B^^,  observe  that  the  integral  j  i,dUf^  must  be 
equal  to   C  (.duj^  (§  178).' 

Now  CLdu^  =  i  C  i.du^  +  i  f  Cduj, 

the  integral  being  taken  once  along  B^  and  in  the  positive  direction, 


=  :s  1;^+^  i   du,. 


9 

V 

iC=l 

But  I    dUf^  =  0  or  —  1  according  as  k  ^  X  or  =  X. 


Hence  J^,Ww;,  =  -'7p+«. 


On  the  other  hand,  we  have  in  the  neighbourhood  of  s  (which  we 
assume  to  be  an  ordinary  place) 

C=l/(2;-c)  +  P(^-c), 
and  therefore. 
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Hence  Vp^,^-^  ^i \^\' 

Let  dujdz  be  denoted  by  ^^.     Then  the  scheme  of  periods  for 
4  is 


Ay    Ai'"A^ 

0     0  ...  0 


§  283.  Algebraic  functions  on  a  Riemann  surface.  We  are  now 
in  a  position  to  prove  that  upon  an  arbitrary  Kiemann  surface  T 
there  exist  algebraic  functions  which  have  simple  poles  at  ft  distinct 
but  otherwise  arbitrary  places,  whenever  fi  >  ;>. 

Let  «i,  «2>  •••>  'V  ^®  ^^y  M-  places  on  T  which  are  subject  to  the 
restrictions  that  no  two  coincide  in  the  same  sheet  or  lie  in  the  same 
vertical;  and  assume  that  there  is  an  algebraic  function  w  of  Zi 
which  is  infinite  like  1cJ{z  —  Cf)  at  the  place  s^,  (A  =  1,  2,  ••., /x)- 
Construct  the  integrals  ^  and  call  them,  for  shortness,  f^^.  The 
expression  ^ 

A=l 

is  a  function  of  z  which  is  continuous  on  T.  It  is  therefore  an  inte- 
gral  of  the  first  kind.  As  w  and  the  f^^'s  experience  no  discontinu- 
ities at  the  cross-cuts  A^,  such  a  function,  if  existent,  must  reduce  to 
a  constant.     Hence,  the  form  of  w  is 

M 

ic  =  A'u  +  2  k^^y 

It  romains  for  us  to  find  out  when  the  last  expression  is  an 
algebraic  function  on  the  surface.  Tlie  necessary  and  sufficient  con- 
dition is  that  it  has  no  periods  at  the  cross-cuts  B^.  This  condition 
is  expressed  by  the  p  equations 

A=l 

These  equations  may  or  may  not  be  linearly  independent. 
When  the  former  is  the  case,  j)  of  tlie  constants  k^  are  determined  as 
lin(\'ir  functions  of  the  other  fx—jy-  Thus  there  remain,  including 
A',),  ft  —  2>  +  1  arbitrary  constants  in  7c.  But  if  the  equations  be  not 
all  linearly  independent,  there  will  be  a  certain  number  t  of  linearly 
independent  relations 

2  «,"•'£.  =  0,      (;i  =  l,  2,...,r); 

K=r\ 
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in  this  case  the  places  «i,  8.2,  •••,  s^  are  said  to  be  T^ply  tiedy  aud  there 
remain  /x  —  p  -f  t  4- 1  arbitrary  constants  which  enter  linearly.  The 
T  equations  in  E  show  that  t  is  the  number  of  linearly  independent 

combinations   2  6^*^  which  vanish  at  the  places  s.     This  theorem 

was  given  by  Koch  (Crelle,  t.  Ixiv.)  as  the  extension  of  a  result  of 
Riemann's,  and  is  known  as  the  Riemann-Roch  theorem. 

It  is  clear  that  if  fi>p,  there  is  a  solution  of  the  p  equations 
which  is  distinct  from  A:i  =  A;a=  •••  =  A;^  =  0;  that  is,  there  is  an 
algebraic  function  of  z  which  is  infinite  only  at  the  fi  places  or  (if 
some  of  the  A;;^'s  be  zero)  at  some  of  these  places.  When  w  is 
infinite  at  /xi  of  the  ft  places,  it  is  a  /ij-placed  function  of  z  and 
satisfies  an  algebraic  equation  F{W,  aj^i)  =  0.  In  this  way  the  exist- 
ence of  an  algebraic  function  of  the  arbitrary  Iliemann  surface  T 
follows  from  the  existence  theorems  for  the  Abelian  integrals.  It 
is  especially  worthy  of  note  that  in  Kiemann's  theory  the  integrals 
come  first  and  algebraic  functions  second. 

From  the  Riemann-Roch  theorem  we  can  infer  that  the  poles  of 
algebraic  functions  are  necessarily  tied  when  fi<p-\-l.  For  when 
/x<P'\-l,  T  is  necessarily  greater  than  1,  unless  the  function  is 
itself  a  constant.  A  function  whose  poles  are  tied  is  called  a  special 
function,  and  thus  any  function  for  which  fi<p-\-l  is  a  special 
function.  Further,  the  theorem  is  the  basis  of  our  knowledge  of 
what  values  of  fi  are  permissible.  Riemann  proved  in  his  memoir 
(Werke,  p.  101)  that  in  general  /i<i/>4-l,  but  for  particular 
surfaces  smaller  values  of  fi  may  occur;  for  instance,  the  hyper- 
elliptic  case  is  characterized  by  the  presence  of  two-placed  functions. 
Weierstrass  has  proved  that  there  is  no  function  which  is  00 **  at  a 
single  arbitrary  place  when  /x  <  jj  -f  1.  At  a  finite  number  of  special 
places  there  may  be  exception. 

See  Klein-Fricke,  t.  i.,  p.  554 ;  Brill  and  Neither,  Math.  Ann.,  t. 
vii. ;  Nother,  Crelle,  t.  xcii.,  p.  301. 

§  284.    The  class-moduli. 

When  /i  >  2/?  —  2,  the  function  cannot  be  special,  as  there  are 
only  2p  —  2  moveable  zeros  of  a  4>  (§  281).  Let  the  /x  poles  be 
moveable ;  then  there  are  on  the  whole  ft  -|-  /m  —  /)  +  1  independent 
constants,  or  oc^'*'"'"^  functions  with  ft  poles.  Each  of  these  maps 
the  surface  T  into  a  ft-sheeted  surface  T^,  so  that  tlie  correspond- 
ence of  T  and  T^  is  (1,  1).  Let  there  be  x^  transformations  of  T 
(and  therefore  of  T^)  into  itself.  Then  the  number  of  surfaces 
T^  is  ocV-i'+i-p.  These  are  all  in  a  (1,  1)  correspondence.  Let 
fi  =  2p-\-2fi'-2,  then  (§  128)  /3  is  the  number  of  branch-places 
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(supposed  simple).  When  the  branch-points  are  assigned,  there  is 
only  a  finite  number  of  possible  surfaces,  for  the  number  of  ways 
in  which  the  sheets  can  hang  together  at  these  points  is  finite.  Thus 
there  are  oo^  /x-sheeted  surfaces;  and  on  each  of  them  algebraic 
functions  exist.  These  considerations  show  that  the  number  of 
essentially  distinct  surfaces  is  oc^"*^"^''"*'''^  or  oo*"*^'*. 

Hence  the  number  of  characteristic  constants  of  a  surface  is 
Sp  —  3  +  p.  These  must  all  be  equal  for  two  surfaces  which  can 
be  mapped  on  each  other. 

These  characteristic  constants  are  called  by  Kiemann  the  class- 
moduli. 

When  p  =  0,  we  can  take  for  the  surface  the  2J-plane  itself,  and 
the  birational  transformation  is  bilinear,  say  w  =  {az  +  h)/{cz  4  d). 
There  are  therefore  three  quantities  at  our  disposal  when  we  seek 
to  transform  the  plane  into  itself,  and  p  =  3.  Hence  there  is  no 
modulus. 

It  can  be  proved  that  when  p  =  1,  p  =  1 ;  and  that  when  j?  >  1, 
p  =  0.  Hence  when  j?  =  1,  there  is  one  modulus,  and  this  can  be 
taken  as  the  absolute  invariant  gi/g^  of  the  quartic  which  occurs 
when  the  surface  is  reduced  to  the  standard  form  (§  218).  When 
p  >  1,  there  are  3p  —  3  moduli.  In  the  hyperelliptic  case  we  found 
that  there  are  2p  —  l  characteristic  constants  (§  281).  Now 
*6p  —  3  >  2p  —  1  when  p  >  2.  Hence  when  p  >  2,  there  must  be 
relations  between  the  moduli  when  the  surface  can  be  brought  to 
the  two-sheeted  form.  In  this  paragraph  we  have  followed  Klein's 
tract  Ueber  Riemann's  Theorie,  to  which  (pp.  G4-72)  the  reader  is 
referred  for  more  information.  The  proof  is  similar  to  the  one 
given  by  Kiemann  (Werko,  ]).  113).  Proofs  drawn  from  the  theory 
of  curves  are  given  in  Clebsch,  t.  iii.,  eh.  1,  and  by  Cayley,  Math. 
Ann.,  t.  viii.  On  the  relation  of  the  hyperelliptic  case  to  the  gen- 
eral one,  when  j)  >  2,  see  Klein-Fricke,  t.  i.,  p.  571. 

§  285.  The  infer/vals  of  the  third  kind.  The  most  general  Abelian 
integral  has  logarithmic  infinities  which  maybe  c,,  Cg,  •••,  c^.  For 
simplicity,  assume  o,,  c.,  •••.  c^  to  be  ordinary  places  of  the  surface. 
After  cutting  out  these  points  we  must  render  the  surface  simply 
connected  by  a  further  cut  D  which  extends  from  c,  to  Cg,  from  c, 
to  C},  •••,  and  finally  from  c^  to  some  ])()int  of  the  boundary,  as  for 
instance  the  point  where  A^,  7?j  meet.  When  this  cut  has  been  made, 
the  surface  may  be  named  T".  Let  a^^  be  the  residue  at  Cj^ 
(A=l,  2,  •••,  k).  The  part  D^  which  extends  from  c^  to  the 
boundary  furnishes  no  period,  for  the  integral  along  a  path  on  T" 


ABEUAN  INTEGBALS.  443 

which  encloses  all  the  points  Ci,  Cj,  •••,  c^,  and  leads  from  one  side  of 
D^  to  the  other,  is  equal  to  2'iri^a^,  =  0.  Hence  there  is  no  discon- 
tinuity at  2>^,  which  behaves  in  this  respect  like  the  cuts  C^.  That 
part  I>^_i  of  D  which  leads  from  c^_i  to  c^  furnishes  a  period  2iria^, 
the  part  2>^_2  a  period  27rt(a^ -f  a^_i),  and  so  on.     This   may  be 

illustrated  by  j  d  log  R,  where  i?  is  a  /x-placed  function  of  the  sur- 
face. If  c^  be  the  zeros,  c^  the  poles  of  R,  where  A  =  1, 2,  •••,  /a,  the 
cut  D  may  be  drawn  from  c/  to  Cj,  from  Cj  to  Cj',  from  cj  to  Cj,  and 
so  on.  Across  a  cut  from  Cf^  to  c^  there  is  a  period  2iri,  and  across 
a  cut  from  c^  to  c\+i  there  is  no  period. 

Let  us  assume  that  there  exists  on  the  arbitrary  Kiemann  surface 
T  a  function  which 

(1)  is  continuous  on  T  except  at  two  arbitrary  places  Ci,  Cj; 

(2)  is  infinite  at  Ci  like  log  {z  —  Ci)  and  at  Cj  like  —  log  (2  —  Cj)  ; 

(3)  has  constant  periods  at  the  cross-cuts  of  T ",  with  arbitrary 
real  parts. 

By  the  same  reasoning  as  before  we  can  prove  that  the  function 
in  question  is  an  Abelian  integral. 

Denote  it  by  Q«  ^  •  I^  there  be  a  second  function  with  the  same 
properties  and  whose  periods  have  the  same  real  parts  as  those  of 
Q,  reasoning  similar  to  that  already  used  shows  that  the  two  func- 
tions differ  merely  by  a  constant.  As  an  elementary  integral  of  the 
third  kind  remains  of  the  same  kind  after  the  addition  of  any  inte- 
gral of  the  first  kind,  the  most  general  elementary  integral  of  the 
third  kind  is 

*'  A=l 

for  the  Ar^^'s  can  be  so  chosen  as  to  ensure  that  the  real  parts  of  the 
periods  of  this  expression  take  values  which  are  assigned  arbitrarily. 
By  a  proper  choice  of  the  A:;^'s  we  can  make  the  periods  at  the 
cross-cuts  A^  all  vanish.  The  resulting  integral  is  the  normal 
integral  of  the  third  kind  with  the  prescribed  logarithmic  infinities, 
and  may  be  denoted  by  11^  ^  • 

TJie  remaining  periods  of  IT,^^^.     In  the  general  bilinear  relation 

write  7=  TV,     r  =  Qc,c^ 

and  denote  the  periods  by  the  scheme 


W 


A, 

Ao'"  A^, 

0)2   •••    ^p 

»1 

B2  ••  -B^ 

0)1 

""^P+l 

(0^+2  •••  ^ 

«1 

€2    •••     €j, 

«p+l 

^+2  •••   <?p- 
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We  have 


p 


<*>«  *^P+K 


V>+IC 


(Ci)+l>+(Cf) 


TraQ, 


eiei> 


where  the  path,  as  in  Fig.  77,  describes  both  sides  of  a  line  D 
which  runs  on  T'  from  a  place  near  Ci  to  a  place  near  Cj,  and  describes 
small  circles   (cj),   (cj)     round  the  places  c^  c^     Now  the  integral 

j  TFdQeje,*  taken  along  both  sides  of  Z>,  is  zero,  since  W  has  no  dis- 
continuity across  D,    Near  Ci, 

dz        z  —  Ci 
Tr=Tr(cO+Pi(^-cO; 

and  therefore  f  WdQ,^^  =  -{.2iriW(c{), 

•/(ei) 

Similarly,  f  TFdQ,,,  =  -27rtTr(Cs). 

•/(ca) 


Therefore 


^K  %+K 


^K  ^1»  +  <C 


=  2,riJIF(c,)-Tr(c,)} 


It  is  now  an  easy  matter  to  find  the  periods  of  the  normal  integral 
n^^  at  the  cross-cuts  B^,  (k  =  1,  2,  •••,i>).  In  the  bilinear  relation 
just  established,  let  W  and  Q^  ^  be  replaced  by  the  normal  integrals 
Uf^  and  11^  c '  Then  a>^  =  0  when  k^  \,  and  co;^  =  1 ;  also  c^  =  0, 
(*c  =  1,  2,  •••,i>).     The  bilinear  relation  becomes 


(1) 


0      c 


or 


^P+A 


=    2   TTi      1  *(??^;^. 


Hence  the  scheme  of  periods  of  11^.  ^  is 


D 


-27ri 


Ai   Ai '"  A 


0     0  ...  0 


A 


iio   •  .  • 


jB„ 


27ri  I     dui  27ri  I     du.2"'   27ri  I     dUj 

♦/Cjj  ^Cj  c/fj 


where  the  path  of  integration  from  Ci  to  a,  lies  on  T'. 


ABELIAK  INTEGBALS. 


445 


For  two  elementary  integrals  of  the  third  kind  Qeid  and  Q^c^'f 
the  bilinear  relation  takes  the  form 


'K 

J 


Vi-. 


P+fC 


■f 


=  I  Q.,JiQ. 


ciei^  N&ci  ci'> 


the  integral  being  taken  along  a  closed  curve  which  surrounds  the 
infinities  Cj,  Cj,  Ci,  cj.  By  contraction  the  path  of  integration  can 
be  replaced  by  two  double  loops  (ci)-f-Z>4-(c2),  (c/)  4- Z>' +  (C2'), 
and  the  integral  becomes 

X +X.-,  +X,,  +X+X,  +X,  '^'..'^^'.v 

The  first  of  these  is  zero  since  Qetc,=  Q7^<^ ;  the  second  is 
-h27rtQcic,(Ci');  and  the  third  is  —  2iriQcj^,(c2').  The  integrand  in  the 
remaining  terms  may  be  changed  to  —  Qdcj^QcieaJ  since  for  a  closed 
path  on  T"  the  product  Qc,'c,'Qcic,  is  one- valued.  The  values  of  the 
last  three  integrals  are  now  obtained  in  the  same  way  as  those  of 
the  former  three,  and  we  have 


When  the  relation 


P 


=  0 


is  satisfied,  the  equation  becomes 


or,  in  words,  the  interchange  of  limits  and  parameters  is  permissible. 
In  particular  this  is  the  case  for  normal  integrals  for  which 

€1  =  62  =  •  •  •  =s  €j,  =  0,  and  €1'  =  €2'  =  • '  •  =  ^'  =  0. 

In  the  case  of  11^1^  the  theorem  may  be  stated  in  the  form 

or,  in  a  notation  often  convenient, 


Vt 
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TL*r  difffrreiK^  of  tiro  elementary  inte-zrals  of  the  third  kind  with 
the  &ame  infinities  is  an  iutegml  of  the  first  kind.  Hence  in 
paiticiilar 

The  differential  quotient  of  Q,,^  with  regard  to  <;u  is  infinite  at 
Cj  like  l/^z  — €,),  and  is  else  where  finite.  It  is  therefore  an  ele- 
mentary integral  of  the  second  kind.  When  Q  is  replaced  by  O, 
the  integral  of  the  second  kind  is  normaL 

{  28(5.  ne  most  general  Abelian  integral.  By  S  276  the  most 
general  Aljeliau  integral  /derive*!  from  the  basis-equation  iP(«C;  2)=0 
has  infinities  which  are  h^garithmic  or  algebraic,  and  has  periods 
due  to  the  cross-cuts  on  T  and  to  the  logarithmic  infinities.  It  can 
be  found  by  addition  from 

(1)  Integrals  Uj,  Wj.  •••,  u^  which  are  everywhere  finite; 

(2)  Integrals  Q^  with  two  logarithmic  infinities ; 

(3)  Integrals  Z^  dZJdZt„  d^ZJdz^^-",  which  are  x  at  «  like 

(z  —  z^)'\  (z  —  z,,)-',  2!(2  — 2„)-^,.-,  where  2^  =  z{8). 
For  suppose  that  /  is  infinite  like 

a,  log  (2  -  c,),  a.  log  (z  -  c,),  .-,  a,  log  {z  —  c,), 
where  «!  -f  ^^  -f  •••  4-  <f^  =  0  (§  27G). 

Thr-n       /,  =  /-  [.//^_  Jr  (hQ.^  +  •••  -f  «/A.O- 

whrTe  0  is  any  place  whatsoever  on  the  surface,  is  an  integral  which 
is  nowhere  lo^^arithmicall y  infinite.  The  integral  /  has  been  robbed 
of  its  lo^'arithniic  infinities  at  c^.  c^,  •••.  c^r  by  the  subtraction  of 
the  expression  in  brackets,  and  no  new  infinity  has  been  introduced 

K 

at  0  l)eeause  2a^  =  0.     The  algebraic  infinities  can  be  removed  bv 

the  subtraction  of  integrals  of  the  second  kind  and  of  their  differential 
quotients.  Suppose,  for  example,  that  I^  is  infinite  at  a  place  s  at 
which  z  =  2:,,  like 

(z  -  2..)-^[//o  +  b,(z-  z,)  -f  h,(z  -  2;,)2  4- ...  +  b^_,(z  -  2u)^-'], 

and  that  accents  denote  differentiations  witli  regard  to  2oj  then 


/.- 


b,_,z. + b,_,z'. +...+ -j^^&„z.'*  >n 


is  an  integral  which  has  no  algebraic  infinity  at  s.  By  proceeding 
in  this  way  we  can  remove  from  /every  infinity;  what  is  left  must 
b(*  an  integral  which  is  everywhere  finite  on  T,  and  is  therefore  a 
linear  combination  of  the  w's,  plus  a  constant. 
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§  287.  In  Chapters  IV.  and  VI.  the  general  equation  F{io,  2)  =  0 
was  simplified  by  various  processes  of  transformation.  To  avoid 
difficulties  connected  with  the  presence  of  higher  singularities, 
Clebsch  and  Gordan  use  throughout  their  treatise  one  of  these 
simplified  forms  for  their  basis-equation ;  their  results  are  therefore 
lacking  in  complete  generality.  Let  /(«!,  x^  ar3)  =  0,  or  shortly 
fz=  0,  be  a  curve  of  order  n  derived  from  /?'=  0  by  considering  w,  z 
as  parameters  of  two  pencils  of  rays  (Chapter  VI.,  §  189);  and  let 
/=  0  be  a  curve  which  has  no  singularities  higher  than  nodes* 

We  shall  assume  (as  in  §  189)  that  the  centres  of  the  two  pencils 
have  no  specialty  of  position  with  regard  to  the  curve  /=  0.  Hav- 
ing indicated  the  consequences  of  the  existence-theorems,  we  shall 
simplify  our  work  by  using  a  curve  /=  0  with  no  singularities  other 
than  nodes,  and  an  equation  F  =  0,  all  of  whose  branch-points  are 
simple  and  situated  in  the  finite  part  of  the  plane  \  F  ot  f  will  be 
used  as  occasion  demands. 

Since  /=  0  is  homogeneous,  we  have  by  Euler's  theorem 

where  f^  denotes  the  partial  derivative  with  regard  to  x^ ;  and  also 

we  have 

fidxi  -\-f2dX2  +  f$dxs  =  0. 
Hence 

(x^DbCs  —  x4x^)/fi  =  {x^Xi  -  Xidx^)/f:i  =  (ajidca  -  x^Xi)//^ 

I  C\X^X^  j 

where  the  numerator  stands  for  the  determinant 

C\         C2         Cs 

x^      x^      x^ 
dxi    dx2    dx^ 

Ci,  Cj,  Cg  being  arbitrary  constants  which  can  be  regarded  as  the 
co-ordinates  of  an  arbitrary  point.  It  is  customary  to  replace  the 
expression 


by  dai.t 


*  Clebsch  and  Gordan  allow /=0  to  have  cutps,  but  this  is  an  unnecessary  compIicatlOD  (see 
§  189).  It  may  be  added  that  the  work  of  Chapter  IV.  shows  that  multiple  points  with  separated 
tangents  cause  no  difficulties  as  regards  algebraic  expansions. 

t  This  differential  expression  dut  is  called  by  Cayiey  the  displacement  of  the  current  point 
on  the  curve/a*  0.  See  Oayley's  memoir  on  the  Abelian  and  Theta  Functions,  Am.  Jour.,  t.  v., 
p.  138. 
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The  general  Abelian  integral  is  now  I  )(dw,  where  x  ^^  a  homo- 
geneous form  in  x^  a^  ^8>  the  degree  of  whose  numerator  must 
exceed  that  of  its  denominator  by  n  —  3,  in  order  that  the  integral 
may  not  be  altered  when  x^,  o^j,  x^  become  kxi,  kx^  kx^. 

Clebsch  and  Gordan  assume  that  w  and  z  in  F(m7,  2)  =  0  are  the 
parameters  of  two  pencils 

where  the  constants  are  the  coefficients  in  the  homographic  trans- 
formation defined  by  the  equations 

\Xy  =  ait  -f  hiZ  -f  CiW 

Aa^,  =  ag^  +  63^  +  CsW 

which  connect  a?!,  Xj,  x^,  with  t,  z,  w,  and  which  change  F{w,  z,  t) 
into  A"/(«i,  Xff  x^).  To  pass  to  the  non-homogeneous  form  of  an 
Abelian  integral,  use  the  relations 

X^'-^Xi,  x^  ai,),_8  =  (to,  z,  0„-3» 

A 

\^  I  CiX^lx^  I  =  I  aj)x^  i  (fcfz  —  zdt), 
then  the  Abelian  integral 


/' 


CiXgC/o*^ 


passes,  when  f  =  1,  into 

dz 


/ 


Here  it  should  be  observed  that  F=0  is  of  order  n  in  the 
quantities  il\  z  combined.  This  is  Clebsch  and  Gordan's  F,  and  not 
Rieniann's. 

The  process  used  by  Clebsch  and  Gordan  for  tlie  classification  of  Abelian 
inte*rrals  is  purely  al^^^braic.  (See  their  treatise,  pj).  5  to  8.)  The  result  at 
which  they  arrive  is  that  every  Abelian  integral  is  expressible  linearly  in  terms 
of  the  following  kinds  of  integrals  :  — 

(1)  Integrals  of  rational  functions  of  z  ; 

(2)  Integrals  of  the  form  i  -^y—^  where  H  is  an  integral  polynomial  of 
order  »  —  3  in  to,  «  ;  *         ' 
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(3)  Integrals  of  the  form  I — ,  where  J7  is  an  integral  polynomial 

of  order  n  -  2  in  tr,  ^ ;  -^  (^  "  «)«^y««' 

(4)  Integrals  which  are  derived  from  (3)  by  differentiations  with  regard  to  a. 
They  then  proceed  to  an  examination  of  the  nature  of  the  discontinuities  of 

these  integrals,  and  to  a  discussion  of  the  integrals  of  the  first,  second,  and 
third  kinds. 

§  288.    Tht  adjoint  curves  «^^_3.     Tlie  integral   T-^— ,  where  II 

J  bF/Siv 

is  a  polynomial  of  order  n  —  3  in  w,  z,  can  be  finite  for  all  values  of 
2,  w.  To  see  that  this  is  the  case,  observe  that  the  integral  can 
become  infinite  (if  at  all)  only  when  8F/3w  =  0;  that  is,  at  the 
branch-points  and  nodes  of  i^=  0. 

(1)  Near  a  branch-point  (a,  6) 

w  -  b  =  Pi{z  -  ay^^y 
and  the  integrand  is 

Hdz         _     Hdz      p.  y,,. 

hence  the  integral  is  P^(«  — a)^^,  where  #c^l.  This  proves  that 
the  integral  is  finite  at  a  branch-point. 

(2)  Near  a  node  (a,  6), 

w  —  6  =  Pi(2  — a), 
and  the  integrand  is 

Hdz  »  Pq{z  —  g)  , 

hence  the  integral  is  infinite,  like  log  (z  —  a),  except  when  27=  0  at 
the  node. 

cannot  be  everywhere  finite 

Or/aiO 

unless  27=0  passes  through  all  the  8  double  points.  When  this 
happens,  the  number  of  arbitrary  constants  in  H  is 

i(n-l)(n-2)-8,  =p. 

That  is,  the  number  of  linearly  independent  integrals  which  are 
finite  for  all  values  of  z  is  equal  to  the  deficiency  of  the  basis-curve. 
These  p  integrals  are  Abelian  integrals  of  the  first  kind.  As  27  is 
of  order  n  —  3,  n  is  at  least  equal  to  3.  If  /)  =  0,  there  is  no  curve 
H=  0  which  passes  through  all  the  double  points.  But  in  this  case 
w  and  z  can  be  expressed  as  rational  functions  of  a  parameter  t ;  and 
every  Abelian  integral  becomes  the  integral  of  a  rational  function 
of  ^ 
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In  the  homogeneous  form  the  integral  becomes 


/' 


where  <^^_8  =  0  is  an  adjoint  curve  of  order  w  —  3,  i.e,  a  curve  of 
order  n  —  3  which  passes  through  all  the  double  points  of  /=  0.  If 
<^^3  =  0  were  not  an  adjoint  curve,  the  nodes  would  make  /i,  /^  f^ 
vanish,  but  not  4>h-s]  t;hey  would  therefore  be  infinities  of  the 
integral.  The  only  other  points  of  /=0  at  which  the  integral 
could  possibly  become  infinite  are  the  points  at  which  tangents  from 
(ci,  Cj,  Cg)  touch  /=  0.  These  points  are  points  of  intersections  of 
/=  0  with  the  first  polar  of  c.  The  integral  must  be  finite  at  these 
points,  for  its  value  does  not  depend  on  Cj,  Cj,  Cg,  and  consequently 
the  position  of  its  infinities  cannot  be  dependent  in  any  way  on  the 
position  of  the  point  c. 

The  curve  <^^_3  =  0  is  to  pass  through  the  8  double  points  of 
/=  0 ;  the  number  of  the  remaining  intersections  with  /=  0  is 
11  (n  —  3)  —  28,  or  2p  —  2 ;  i.e.  the  curve  <^  =  0  has  2p  —  2  moveable 
points  of  intersection  with  /=  0.  Since  there  are  p  arbitrary  con-- 
stants  in  a  curve  </>^_8=  0,  it  can  be  made  to  pass  through  j^  — 1 
arbitrary  points ;  in  general  p  —  1  of  the  intersections  of  a  curve 
<^  =  0  with/=  0  determine  the  remaining  points  of  intersection. 

A  function  H /  —-  whose  integral  is  always  finite  is  evidently 

identical  with  a  function  <I>  of  f  281.  And  the  2/)  —  2  moveable 
zeros  of  a  ^  are,  on  the  curve,  the  intersections  of  an  adjoint  curve 
<^„_3  with  /=  0.  More  generally  the  points  at  which  ^/^'  takes  a 
given  value  A  are,  on  the  curve,  the  moveable  points  at  which  the 
adjoint  curve  <\>  —  A.<^'  =  0  cuts  /=  0.  There  are  2j)  —  2  such  points 
unless  <^  =  0  and  <^'  =  0  intersect  on  the  curve. 

Let  any  rational  function  R{Wj  z)  become,  in  homogeneous 
co-ordinates,  3/(Xi,  x^  x^)/N(Xij  x^,  x.^).  The  points  at  which  the 
function  takes  the  value  \  are  the  points  in  which  the  curve 
M—\N=()  cuts  the  curve  /=  0,  exclusive  of  the  common  inter- 
sections of  M=  0,  iV=  0,/=  0.  At  such  a  point  the  value  of  M/N 
is  easily  seen  to  be  X',  if  M—\'N=0  be  that  curve  of  the  pencil 
which  touches /=0  at  the  point  (§  217). 

Of  the  moveable  points  how  many  are  arbitrary  ?  The  question 
is  answered  by  the  theorem  of  Riemann  and  Roch.  Namely,  if  there 
be  /i.  moveable  points,  and  if  through  them  t  independent  adjoint 
curves  <^„_3  can  be  drawn,  there  are  /x  —  />  -f  t  -j- 1  arbitrary  con- 
stants in  the  expression  of  a  function  w^hich  is  nowhere  infinite 
except  at  these  /x  points.     If  M^/N  be  such  a  function,  the  /a  points 
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are  those  intersections  of  -^=0  with  /=0  which  are  not  double 
points  or  basis-points  of  the  pencil ;  and  the  most  general  function  is 

where  the  as  are  arbitrary  constants. 

For  example,  let  p  =  4,  and  let  the  curve  be  a  quintic  with  two 
nodes ;  the  curves  4>  ^.re  conies  through  the  nodes.  Let  /a  =  2. 
Through  the  two  points  and  the  two  nodes  we  can  draw  x^ 
conies,  of  which  two  are  linearly  independent.  Therefore  t  =  2; 
ft— 7?-fT-fl  =  l;  and  the  function  reduces  to  a  constant,  which 
need  not  be  oo  at  the  two  points.  This  does  not  stultify  the  theorem, 
which  refers  to  functions  which  are  not  infinite  at  other  than  the 
fjL  points  without  asserting  that  they  are  infinite  at  the  fi  points. 
Next  let  /A=  3.  The  3  points  and  the  2  nodes  determine  a  conic; 
therefore  t=1,  /x-— p-|-T-fl  =  l.  There  is  no  algebraic  function 
which  is  QO  at  the  3  points.  But  if '  the  3  points  be  in  a  line 
L  with  a  node,  the  conic  becomes  this  line  and  any  line  IJ  through 
the  other  node.  Now  t  =  2,  /a— /)4-T-fl  =  2;  and  there  exists  a 
function  of  the  form  (a^N-{-  a^M^/N,  which  is  oo  at  the  three  points, 
and  there  only.  We  can  take  as  N  the  line  L  itself,  and  as  M^  any 
other  line  through  the  same  node.  Lastly,  let  /a  =  4.  Here  t  =  0, 
ft— 7>H-T  +  1  =  2,  and  the  function  required  is  still  of  the  form 
{oqN -\' ayMi) / N,  Let  ^be  an  adjoint  cubic  through  the  4  points; 
the  cubic  cuts  /=  0  again  at  7  points,  and  we  take  for  Mi  an  adjoint 
cubic  through  the  7  points. 

The  reader  is  referred  for  an  exhaustive  account  of  Riemann 
and  Roches  theorem  to  Clebsch,  t.  iii.,  Chapter  1,  §  2. 

The  system  of  points  on  the  curve  or  on  the  Riemann  surface, 
at  which  an  algebraic  function  takes  a  given  value,  is  said  to  be 
coresidual  *  or  equivalent  with  the  system  of  points  at  which  the 
function  takes  any  other  given  value  (§  217). 

Before  leaving  the  subject  of  the  adjoint  curves  <^„_3,  it  should 
be  mentioned  that  they  are!  employed  by  Clebsch  (t.  iii.,  ch.  1,  §  3)  in 
the  problem  of  selecting,  from  the  class  of  curves  which  arise  from 
a  given  curve  by  birational  transformations,  that  of  the  lowest  order. 
The  result  is  that  when  jp  >  2  a  curve  of  deficiency  p  can  be  trans- 
formed into  a  normal  curve  of  order  p— tt  -f  2,  where  jp  =  37r,  Stt  -f  1, 
or  37rH-2.      rorj9  =  0,  1,  2  the  normal  curves  are  respectively  a 


*The  word  coresidual  has  the  same  meaning  as  in  the  theory  of  reiiiduation,  explained  in 
Salmon's  Higher  Plane  Curves,  Chapter  V.  The  theorem  of  Rieroann  and  Roch  is  fundamental 
in  this  theory. 
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line,  a  non-singular  cubic,  and  a  nodal  qnartic.  [Clebsch  and 
Gordan^  §  3;  Salmon's  Higher  Plane  Curves,  §  365;  Brill  and 
Nother,  Math.  Ann.,  t.  vii.,  p.  287;  Poincar^  Acta  Math.,  t.  vii.] 

§  289.   Homogeneous  form  of  Q*    Consider  the  integral 


s. 


<!>.- 


— : do>. 


Its  possible  infinities  are  those  points  of /=  0  at  which 

(1)  f\,ft,fi  vanish  simultaneously.  These  are  double  points  of 
/=0,  and  make  the  integral  infinite  unless  i/^=0  passes  through  them ; 

(2)  c j; -f  C2/,  +  Cj/s  =  0,  without  /i, /j, /s .  being  all  separately 
equal  to  0.  These  are  branch-points  and  do  not  contribute  infinities 
to  the  integral ; 

(3)  aiXx  +  it^^  -h  Ojajj  =  0.  The  number  of  intersections  of  this 
straight  line  with  /=  0  is  n ;  at  each  of  these  n  points  the  integral 
will  be  infinite  unless  ^  =  0  happens  to  pass  through  the  point. 

To  get  rid  of  the  infinities  due  to  double  points,  make  ^^_2  =  0 
pass  through  the  double  points.  The  curve  i^,_2  =  0  cannot  be  made 
to  pass  through  more  than  n  —  2  points  of  intersection  of 

with  /=  0,  except  when  i/^„_2  =  0  degenerates  into  the  straight  line 
and  an  adjoint  curve  <^,_3=0  of  order  n— 3.    In  this  exceptional  case 

; — ~ rfo)  =   I  c^n-arfw ; 

that  is,  the  integral  is  of  the  first  kind.     Ruling  out  this  case,  the 

number  of  infinities  of   | —— dia  is  two,  and  these  are 

due  to  those  two   points  of   intersections  of   ctiXi  -f  (ux^  -f-  a^fx^  =  0 
with/=(),  through  which  i/^„_2  =  0  does  not  pass. 

To  determine  shortly  the  nature  of  these  two  infinities,  we  have 
in  the  non-homogeneous  form 


f. 


Let  2:0,  Wo  be  one  of  the  infinities  ;  then 

awo  -f  l3Zo  -f  y  =  0, 
and  w  —  ^v^i  =  1\  (z  —  2,,) , 

the  point  being  assumed  to  be  an  ordinary  point. 

*  Clebsch  and  Gordnn,  p.  17. 
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Hence  au?  +  ^a;  +  y  =  a{w  —  Wo)  +  fi{x  —  «o)  =  A(«  —  2o)> 

while  i/f^8  and  iF/^w  are  both  finite. 
Therefore  the  integral  is  of  the  form 

dz 


f: 


and  is  go  like  k  log  {z  —  Zq),  where  Ac  is  a  constant. 

Hence  the  integral  is  an  elementary  integral  of  the  third  kind, 
multiplied  by  a  constant  factor. 

§  290.  The  adjoint  curves  \f/^_f.  The  elementary  integral  of  the 
second  kind  can  be  derived  from  the  integral  of  the  third  kind  by 
letting  the  infinities  coincide,  so  that  the  line  aiO?}  +  02X2  +  a^^  is 
now  the  tangent  of  the  curve  /  at  the  one  infinity.  The  nature 
of  the  infinity  can  be  seen  from  the  fact  that  now  dw/dz  at  the  place 
2oj  M?o  is  the  same  for  the  line  au;  -f-  )S2-f-  y  =  0  and  the  curve  /=  0 ; 
whence  it  follows  that 

a{w  -  Wo)  H-  P(z  -  2o)  =  ^2(2  -  2o) ; 
and  the  integral  is,  near  the  point,  of  the  form 

dz 


f: 


P,{z  -  z.)  ' 

that  is,  it  is  00  like  . 

«  — 2o 

The  adjoint  curve  i/r,_2  which  appears  in  the  numerator  in  Clebsch 
and  Grordan's  form  of  an  integral  of  the  second  kind  meets  the  curve 
at  the  nodes  and  at  the  points  where  the  tangent  at  the  infinity 
meets  the  curve  again.*     It  therefore  contains 

(n  -  2)  (n  -f- 1)/2  -f  1  -  (n  -  2)  -8,  or  p  -f- 1 
arbitrary  constants.    It  meets  the  curve /again  at 

n(n  -  2)  -  (n  -  2)  -  2 8,  or  2p 
moveable  points. 

The  p  ratios  of  constants  of  the  adjoint  curve  ^„_2  ^.re  sufiicient 
to  enable  the  2p  moveable  i)oints  in  which  it  meets  /  to  coincide  in 
pairs.  In  point  of  fact  the  problem  admits  of  2^  solutions.  The 
curve  ^  has  then  jp-tuple  contact  with  /,  and  is  spoken  of  as  a 

*  These  polnU  will  be  meant  when  mention  is  made  of  the  residuals  of  the  infinity. 
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contact  curve.  For  the  complete  discussion  of  this  problem,  which 
is  of  great  importance  in  the  sequel  (see  §  299),  we  refer  to  Clebsch 
and  Gordan,  and  to  Clebsch's  G^om6trie.  The  points  of  contact  will 
be  denoted  by  «!,  Oj,  •••,  Op. 

§  291.  AbeVs  theorem  for  integrals  of  the  first  kind.  Let 
E(tv,  z)  be  a  ft-placed  function  of  the  surface  T  whose  zeros  are 
a?,  and  poles  y,  (s  =  l,  2,  •••,/*).  Let  us  apply  the  extension  of 
Cauchy's  theorem  to  the  integral 

C  WdE/R, 

where  TFis  any  integral  of  the  first  kind.     We  have 

f  WdR/R  =  2  f    WdB/B  H-  2   f    WdR/R. 


Near  x^ 


dR/R  =  dz/{z  -  z,)  -hdzPoiz  -  «,), 
and  therefore 

f   WdR/R  =^27riWix.), 

where  W{x,)  is  an  abbreviated  expression  for  an  integral    |     Wdz 
whose  path  of  integration  lies  wholly  on  T'.     Similarly, 

r   WdR/R  =  -27riW(y.). 
On  the  other  hand,  precisely  as  in  §  279, 

r  WdR/R  =mS  (l^/R  =  2  iriv^io^r 

where  27r«V^  is  the  increment  of  log /^  due  to  the  description  of  A^. 
Here  v^  must  be  an  integer.     In  the  same  way  it  can  be  shown  that 

r  WdR/R  =  2irh 
where  v^^p  is  some  integer.     Collecting  these  facts,  we  have 

2  \W{x,)  -  Tl'(?/.) ;  =  i  (v,a,.  +  v..,«.,^,). 

#=1  *=1 

The  places  x,  y  have  boon  defined  as  zeros  and  poles  of  a  func- 
tion R{w,  z)  ;  it  might  therefore  appear,  at  first  sight,  that  a  dis- 


^Vk+p'^k-^P* 
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tinction  is  to  be  made  between  0,  oo ,  and  ordinary  constant  values 
A:,  A:'.  That  no  such  distinction  is  inherent  in  the  nature  of  the  case 
will  be  apparent  from  the  consideration  that  we  have,  if 

E'  =  A:,  k'  when  iJ  =  0,  oo. 

The  places  a;.,  y,  are  characterized  adequately  by  affirming  that 
they  are  the  points  of  T  at  which  the  /x-placed  function  E'  takes 
given  values  k,  k\  Two  such  systems  of  places  have  been  called 
equivalent  systems  (§  217).  As  R^  changes  continuously  from  /c' 
to  k,  we  may  regard  the  system  y,  as  changing  continuously  into 
the  system  a;,,  and  may  say  that  the  /x  paths  are  equivalent  The 
paths  are  supposed  subject  to  the  restrictions  that  no  path  passes 
through  a  branch-place,  and  that  no  two  paths  intersect.  Suppose 
that  in  the  above  equation  the  system  x,  shifts  into  the  equivalent 
system  y,  -f-  dj/,.  On  the  supposition  that  none  of  the  places  con- 
cerned lie  near  a  cross-cut,  the  equation  holds  equally  for  the  new 
system ;  and  therefore,  by  subtraction, 

l^\W{y.^dy.)^W{y.)\^0, 

or  2dTr(yJ  =  0. 

Integrating  from  the  system  y,  to  the  system  a?„  we  have 

2  I      d  W{x^)  =  a  constant, 

where  the  paths  of  integration  are  equivalent  paths.  So  long  as  no 
path  crosses  a  cross-cut,  the  constant  is  zero ;  but  each  time  that  the 
path  crosses  a  cross-cut,  the  constant  must  include  th*e  period  at  that 
cross-cut.     Generally  the  constant  may  be  written 

p 

where  v^,  v^+p  are  the  numbers  of  positive  crossings  of  A^,  JB^,  less 
the  number  of  negative  crossings.  Comparing  this  result  with  the 
equation  of  §  285,  we  infer  that  the  value  of  log  R  taken  round  a 
cross-cut  is  to  be  obtained  by  considering  the  points  at  which  that 
cross-cut  is  crossed  by  a  system  of  equivalent  paths  which  lead  from 

the  poles  to  the  zeros  of  i? ;  in  fact,  — ;  j  d  log  R  is  the  excess  of 

the  number  of  these  positive  crossings  over  the  number  of  negative 
crossings.     [Neumann,  ch.  xi.] 
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§  292.  AheVs  theorem  for  normal  integrals  of  the  third  kind.  Let 
n^,,  be  a  normal  integral  of  the  third  kind.  Cut  out  from  the  sur- 
face a  dumb-bell-shaped  double  loop  formed  by  two  small  circles 
(f),  {r})  round  i  and  17  and  by  a  connecting  line  D  whose  direction 
is  from  $  to  rj\  to  reduce  the  resulting  surface  to  simple  connexion 
a  second  line  Z>'  must  be  drawn  from  Cj  to  the  boundary  of  T'.  Let 
It  have  the  same  zeros  and  infinities  as  before  and  let  these  2/ll 
places  be  cut  out  from  the  surface  by  2 /a  small  circles  and  by 
connecting  lines  Lis,  L^  •••,  i^2^-i,  v  >  ^^®  ^^^  circle  can  be  connected 
with  the  boundary  of  T'  by  a  line  Z)".  On  the  simply  connected  sur- 
face T"  which  results  from  these  various  cuts,  Z>'  and  Z>"  play  a  part 
similar  to  that  played  by  the  C's ;  they  may  therefore  be  neglected.* 
By  applying  the  extension  of  Cauchy's  theorem  to  the  integral 

we  find  that 

The  last  integral  can  be  transformed  into 


-X 


log  E .  dn^^, 

because  11^,  log  E  is  one-valued  on  the  surface  T" ;  the  value  of 
the  integral  is  —  2  7ri\log  R{$)  — log  R(rj)\,  since  dXI"^  =  dn~  and 
dli^  =  dR"  along  the  cut  D.  The  reduction  of  the  other  integrals 
can  be  effected  as  in  the  preceding  paragraph ;  and  there  results 

2  \ n^,(y,)  -  U^r,(x.)  I  +  log  ^\  =  k  (v,c,  -f-  v,^,c,^^), 

where  v^  v^+p  have  the  same  meanings  as  before  and  c^,  c^^^  are  the 
periods  of  Q^,  at  A^j  B^,     If  we  substitute  for  R  the  function 

— which  takes  the  value  k!  at  the  points  t/v  and  the  value  k  at 

R  -  k'  ^  ^^ 

the  points  x^  the  formula  becomes 

*  The  lines  D,  L  are  supposed  not  to  cross  themselves,  each  other,  or  the  cross-cata  A^  B,C 
It  must  be  borne  in  mind  that  the  cross-cuts  A,  B,  C  admit  of  deformation. 
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§  293.  These  proofs  of  Abel's  theorems  for  integrals  of  the  first 
and  third  kinds  are  taken  from  Neumann's  Abel'sche  Integrale, 
Chapter  XI.    We  shall  next  give  Riemann's  proof. 

Let  ^  Xf,  -"yX^,  yiy  yt,  -'9  y^  have  the  same  meanings  as  before ; 
namely,  let  them  be  places  at  which  a  rational  function  R  takes 
values  0,  oo.  By  means  of  the  ft-placed  function  jK,  map  the  sur- 
face T  which  is  spread  in  n  sheets  over  the  2-plane,  upon  a  surface 
T^  which  is  spread  in  /&  sheets  over  the  i^-plane.  The  /x  places 
(z,  B)  on  T  at  which  B  takes  an  assigned  value  map  into  fi 
places  X  in  the  same  vertical  line  on  T^.  We  have  to  connect  the  fi 
places  X  with  the  /&  places  y  in  a  determinate  manner.  To  do  this, 
draw  in  the  surface  T^  a  path  for  which  the  initial  value  of  iJ  is  0 
and  the  final  value  00,  this  path  being  supposed  not  to  pass  through 
any  branch-place  of  T^.  Call  the  initial  place  Xi  and  the  final  place 
yi.  Through  this  path  draw  a  vertical  section  of  the  surface  T^  and 
thus  cut  out  /A  —  1  other  paths ;  let  the  initial  and  final  places  for 
these  paths  be  (x„  y^),  (x^  ^3),  •••,  (a^,  y^).  Returning  to  the  surface 
T  on  the  2-plane,  these  /&  paths  map  into  paths  on  T  which  connect 
the  two  systems  of  places  Xi,  x^  •••>  a?^  and  yi,  y»  •••,  y^. 

Suppose  that  /  is  an  Abelian  integral  on  T,  we  have  to  form  the 
sum 


where  the  paths  from  y.  to  a?„  (s  =  l,  2,  •.«, /x),  are  those  just 
described.  Change  to  the  new  variable  R ;  hence  we  have,  to  find 
the  value  of 

^XdRy 

dR)       ' 

where  (  ^zr )  is  the  value  of  —  on  that  path  which  starts  from  the 
\dR).  dR  ^ 

place  a:,  in  T  .     The  sum  of  the  /x  values  obtained  by  making  s  pass 

from  1  to  /&  is  equal  to  the  sum  of  the  ft  values  — —  which  lie  in  a 

dR 

vertical  line  on  T^,  and  is  therefore  a  rational  function  of  R,    Hence 

2   I    *d/=  I     *  {a  rational  function  of  22 {d^ 

=  a  combination  of  logarithmic  and  algebraic  terms. 

For  supposing  that  the  indefinite  integral  on  the  right-hand  side 

becomes 

r{R)  -h  log  r'(jR)  -h  a  constant, 
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where  r  and  r'  denote  rational  functions,  the  above  equation  becomes 


JjV=r(iJ.)-r(i2o)  +  log^-A^;. 


This  is  the  general  form  of  AbeVs  theorem.  It  is  evident  that  if 
we  keep  the  limits  fixed  but  vary  the  paths  from  the  lower  to  the 
upper  limits,  periods  may  be  added  to  the  right-hand  side  of  the 
equation ;  again,  if  Xi^  os^,  '*',x^  be  associated  with  y^y  y^  •••,  y^  in  a 
new  order,  periods  may  be  added. 

Suppose  that  /  is  an  integral  W  of  the  first  kind ;  when  lower 
limits  y,  are  assigned,  it  is  impossible  to  find  an  equivalent  system  x, 
which  will  majce  the  sum  of  the  /&  integrals  infinite.  Therefore  the 
expression  in  R^  on  the  right-hand  side  cannot  become  infinite  for 
any  value  of  i?i.  This  requires  that  r{R)j  r\R)  shall  reduce  to  con- 
stants.    In  the  simplified  equation 


2    I     d  Tr=  a  constant, 


the  constant  must  be  zero,  for  when  the  equivalent  systems  tend  to 
coincidence,  the  paths  which  connect  x„  y,  vanish.  This  proof  was 
given  originally  by  Riemann  in  his  memoir  on  the  Abelian  functions 
as  already  pointed  out,  but  the  mode  of  presentation  is  that  of  Klein- 
Fricke  (Modulfiinotionon,  t.  ii.,  pp.  481  to  484).  We  have  not  given 
a  separate  statement  of  Abel's  theorem  for  normal  integrals  of  the 
second  kind ;  remembering  that  f^  is  derived  from  11^^  by  diffentia- 
tion  with  respect  to  ^,  the  theorem  for  the  normal  integrals  of  the 
second  kind  can  be  derived  at  once  from  the  theorem  for  normal 
integrals  of  the  third  kind. 

The  foUowing  remarks  may  assist  the  reader  in  arriving  at  a  clear 
understanding  of  what  is  involved  in  these  statements  of  Abel's 
theorem;  for  simplicity  we  shall  take  a  normal  integral  Uj^oi  the 
first  kind  and  consider  the  theorem 

2    ("'rf".  =  0 (^1). 

(1)  Attention  must  be  paid  to  the  number  /x,  to  the  composition 
of  the  integrand,  and  to  the  situation  of  the  places  on  T,  or  i)oints 
on/=0,  which  are  associated  with  the  limits. 

(2)  By  giving  to  \  the  values  1,  2,  .-.,/)  we  can  derive  |>  equa- 
tions; the  ecpiation  for  an  integral  TF  is  derivable  from  these  by 
linear  composition. 
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(3)  In  order  that  the  right-haud  side  of  {A)  may  be  0,  the  sys- 
tems of  places  (a?),  (y)  must  be  equivalent;  also  attention  must  be 
paid  to  the  paths. 

(4)  For  arbitrary  paths  between  the  limits  the  sign  of  equality 
in  {A)  must  be  replaced  by  a  sign  of  congruence. 

(5)  The  number  fi  is  determined  by  a  /x-placed  function  R(w,  z) 
and  not  by  the  integrand. 

On  the  subject  of  AbePs  theorem  see  AbePs  Works,  p.  145,  M6moire  sur 
une  propri6t6  g6n6rale  d'une  classe  6tendue  de  fonctious  transcendantes ; 
Riemann,  §  14  of  the  memoir  on  Abelian  Functions ;  Clebsch  and  Gordan, 
Abelsche  Functionen,  Chapter  II.,  also  pp.  124  to  127  ;  Cayley,  a  memoir  on 
the  Abelian  and  Theta  Functions,  Amer.  Journ.  of  Math.,  tt.  v.,  vii. ;  Rowe,  a 
memoir  on  AbePs  Theorem,  Phil.  Trans.  R.  Soc,  1881. 

§294.   Properties  of  special  p-tuple  theta-functions.     Let 
be  the  theta-function 


Lo  0...0J 


with  the  mark  L.,     ^       ^    and  the  moduli  th,  T12,  •••,  t„.     Write 


Va  =  Wa-«a>     A  =  1,  2,  ...,i), 

where  w^  is  a  normal  integral  (§  280),  and  e^  is  constant;  and  let  the 
coefficients  of  (*)  {n^  n^  •••,  n^y  be  the  t's  of  the  w's.  The  functions 
are  special  theta-functions,  since  the  number  of  moduli  t  is  greater 
than  the  number  of  class-moduli  of  the  surface  T.  The  r's  are 
admissible  as  moduli  of  the  theta-f unction,  since  they  satisfy  the 
conditions  for  convergence  of  the  theta-series  (§  280).  The  theorems 
which  will  be  proved  in  the  next  few  paragraphs  will  be  needed  in 
the  discussion  of  the  Inversion  Problem. 

Theorem  L     $(vi,  v.2,  •••,  v^,)  is  a  one- valued  function  which  admits 
p  zeros  on  T'. 

The  integral   — ;  j  d  log  Oj  taken  over  the  boundary   of  T'  is 

equal  to  the  number  of  zeros  of  $  upon  T'.  The  value  is  found  by 
considering  each  line  A,  B,  C  in  turn,  and  by  noticing  that  each 
of  these  lines  is  traversed  twice  in  opposite  directions.  Along  a 
cross-cut  A^  u^^  —  u^  =  0  or  1,  according  as  k  is  or  is  not  equal  to  X, 
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and  along  a  cross-cut  B^  we  have  Uj^^  —  m^"  =  t^j^.     Hence,  along  ^4,, 
0(y^'^)  =  6{v^'~)y  and,  along  B^  ^{v^^)  =  ^(Vx"  +  ^^a)  >  or  more  shortly, 

$+  =  0^  along  ^^ ;  ^+  =  exp  -  27ri{v-  -f-  t^«/2)  •  0_  along  jB,.* 

Hence  d  log  0+  =  d  log  ^_  along  A^ 

d  log  ^+  =  —  2iridu^  +  d  log  ^_  along  B^, 

Also  d  log  tf^.  =  d  log  tf_  along  C^. 

In  the  second  formula  du^  means,  indifferently,  du^^,  or  du^". 
These  relations  show  that  the  lines  A,  C  contribute  nothing  to  the 

integral    — — .  (  d  log  ^ ;  there  remain  the  lines  B,     The  part  of  the 
integral  which  is  contributed  by  B^  is 


—  f  -2iridu^', 


2iri. 

this  expression  =  the  period  across  A^  namely  1. 
Thus  on  the  whole 

Now  0  cannot  become  infinite  on  T';  therefore  -— .  |dlog^  = 

the  number  of  zeros  of  0  in  T',  and  we  have  the  theorem  tliat  0  has 
p  zeros  on  T'. 

Let  the  p  places  on  T'  at  which  0(ui  —  ei,  Wg  —  ^o,  •••,  w^  — e^) 
vanishes  be  named  iCi,  x^j  •••,  x^,.  In  what  follows  the  determination 
of  suitable  lower  limits  for  the  integrals  which  make  their  appearance 
is  of  great  importance.  Clebsch  and  Gordan  allow  different  lower 
limits  for  the  same  integral ;  for  instance, 


Riemann  uses,  for  a  definite  u^,  one  and  the  same  lower  limit 
whatever  be  the  upper  limit ;  while,  for  different  values  of  #c,  the 
lower  limits  may  be  different.  This  difference  of  notation  should 
be  borne  in  mind  in  comparing  the  results  of  Riemann  with  those 


*  Hers  use  is  made  of  a  theorem  for  the  addition  of  periods  to  the  arguments  of  a  p-taple 
theta-f unction.  This  theorem  is  stated  iu  formula  (5),  §  232,  when  r  is  allowed  to  mean  any  of 
the  integers  1,  2,  ...,p;  and  the  proof  is  precisely  analogous  to  the  one  there  given. 
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of  Clebsch  and  Grordan.     When  the  lower  limit  is  not  specified  for 
I  du^  where  k  has  a  definite  value,  it  is  to  be  understood  that  this 
lower  limit  is  the  same  however  x  may  vary. 

§  295.    Theorem  IL     The  p  zeros  Xi,  «8,  •••,  a;,  satisfy  the  relations 
^M^k)-'^k^K'\-K  +  9inx -^  g2r2x  H-  —  +  9p'rxp(>^  =  1,  2,  ...,jp), 

where  the  quantities  gr,  h  are  integers  and  where  A:;^  stands  for  a 
quantity  independent  of  the  gr's,  A's,  a's,  and  e's. 

When  the  lower  limits  of  the  p  normal  integrals  of  the  first  kind 
are  left  undetermined,  these  p  quantities  are  determined  on  T'  save 
as  to  additive  constants.  By  making  a  suitable  choice  of  these 
lower  limits  it  is  possible  to  simplify  the  work.  Let  definite  lower 
limits  be  assigned  to  Wj,  t«2j  •••>  "^p^  and,  in  accordance  with  liiemann's 

notation,  let   J    du^  have  the  %ame  lower  limit,  for  a  definite  X,  what- 
ever be  the  upper  limit  x. 

The  theorem  which  has  been  enunciated  above  can  be  proved  by 
means  of  the  integral  • 


'  11%%/ 


taken  over  the  boundary  of  T'.  Knowing  that  u^  is  everywhere 
finite  on  T'  and  that  log  B  is  finite  except  at  the  p  places  x^  «2>  '"^  ^9 
at  which  it  is  simply  infinite  with  residues  1,  we  derive  at  once  the 
equation 

^  - — ;  I  u^  log  6  =  the  sum  of  the  residues  of  the  integrand. 

The  integral  on  the  left-hand  side  of  the  equation  can  be  treated 
as  the  sum  of  2p  integrals  over  the  2p  lines  A^^  B^,  each  line  being 
described  twice  in  opposite  directions.  Along  A^,  B^  we  have,  as 
before,  d  log  {0^/0 J)  =  0,  W;^+  —  u^^"  =  0  or  1,  according  as  X  =^  k  or 
=  #c ;  d  log  {OJOJ)  =  —  2  widu^,  w/  =  u^'  +  t^a- 

A  line  A^  contributes  the  part--—.  |  (W;^"^  —  W;^")cilogtf+;   the 

value  of  this  part  is  0  when  \^k,  and  - — ^  (  d  log  d  when  X  =  #c. 

I  dlogd  =  log  (tf+/^_),  where  the  signs  refer  to  5;^,  and  we 
know  from  the  values  of  0  along  B,^  that 

log(tf^/tf.)=  2  ;ri{u,(cO--e,  +  r;^/2  -h  Kl 
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u^(ci)^  being  the  value  of  u^  at  the  point  Ci  of  T'  (see  Fig.  74,  p.  254). 
Thus  the  p  lines  A  contribute  a  part 

«a'-Wa(Ci)-+^x-Taa/2. 
The  sum  of  the  p  integrals  over  the  lines  B^ 

=  -1-.  :S   r  ( Vd  log  e^  -  u^'d  log  tf_) 

=  -^  2  f  [(«;,-  +  T.,) (d logO_  +  2,idu,) -  «rd logflj 

=  — -:  S    r  [T^;,d  log  ^_  -f-  2  7rt>^;,cZu^  +  2  irtU;,-(iwJ. 
To  find  the  value  of  this  sum,  consider  separately  the  integrals 

Jdlog^. ,    I    du^,   I    Uj^~du^, 

The  first  of  these  js  equal  to  log  ($_/0^)  along  A^ ;  that  is,  its 
value  is  g^  •  27ri.  The  second  integral  is  equal  to  u^~— m^"*"  along  A^-, 
that  is,  its  value  is  —  1.     The  third  integral  may  be  written 

Thus  the  sum  of  the  2p  integrals  over  the  lines  A^^  B^  is 

1     '' 

Hence, 

.7-.      r    Wa^  log  ^  =    ^A  -    '^(Cl).     -f-   ^A    -   'r;,;,/2    4-      ^      [_g,T,^  -    T,;,/2 

and 

2  w^ (a; J  =  f?;,  -f  K  +  ^A  +  <7i^iA  -I-  ^2T2A  -!-•••+ 1;^^;^      •     (A), 
where 


-  rJ2  + 


}JJ^(WA^  +  «A-)<i«.1- 


ABELIAN   INTEGRALS.  463 

Theorem  IIL  The  lower  limits  oi  u^u^f'yU^  can  be  so  chosen 
as  to  make  all  the  quantities  k,^  vanish,  and  then 

Wa W 4-  Wa(^)  +  —  +  MA(a>)  =6^  4-  ^A  +  9'iTu+  gi^v.  +  '•'  +  a,r;^. 

Riemann  proves  this  by  the  following  argument :  — 

The  fact  that  u,^  possesses  at  A,^  the  period  1  and  at  the  other 
cross-cuts  A  the  periods  0,  determines  u^  only  to  an  additive  con- 
stant. Let  definite  values  be  assigned  to  the  quantities  u^  u„  •••,  u^ 
and  let  us  still  use  Rieraann's  lower  limits  for  these  integrals.  A 
simultaneous  increase  of  W;^,  e;^(X  =  1,  2,  •••,!>),  by  a^^  leaves  the  func- 
tion ${ui  —  Ci,  ^2  —  ^2>  "'}^p  —  ^p)  unaffected  and  produces,  accord- 
ingly, no  change  in  the  positions  of  a5„  rcj,  •••,  x^,  or  in  the  values  of 
9\j  ^A-  The  left-hand  side  of  the  equation  (A)  increases  by  pa^^  the 
right-hand  side  by  a^^  -f  the  increment  of  k^^.  Hence  the  increment 
of  A\  is  (p  —  l)ay  Choose  a;^  so  as  to  make  the  new  A;;^  =  0.  This 
will  be  effected  if  the  increment  of  AT;^  be  —  k,^,  that  is,  if 

When  the  lower  limits  of  the  integrals  /ire  changed  by  the  inclu- 
sion of  the  constants  a,^  just  defined,  the  quantities  e^  e.^,  •••,«,  must 
be  congruent  to 

Wl(a?l)  +  t^l(iC,)-^ hui^x^),  u.2{Xi) -\- u^^x^) -{ 1- w^(i»>),  •••, 

Wi,(«i)  ■\-u,(x^)  H h  Wp(a>) 

with  respect  to  the  array  of  periods 


1 

0  ...0 

Til 

Tia'"  Tip 

0 

• 

1...0 

.          .           • 

Tl2 
•        • 

T22  •••  T^ 

.        •        • 

0       O-'l      Tip       T^'-'T^* 

§  296.   The  function  tf  (uj  —  Ci,  Wg  —  ^2>  •••>  «>  —  ^p)  differs  from 

by  an  exponential  factor.  Owing  to  the  length  of  the  p  arguments  it 
is  usual  to  print  only  one  of  them,  and  in  order  to  show  more  clearly 
the  exact  character  of  these  arguments  and  the  position  of  the  p 
zeros,  Clebsch  and  Gordan,  Weber,  and  others  write  the  theta- 
function  in  the  form 

e(  C'du^  -  f'du^  -  r*duj, )duj,  +  k\ 

^•/«  •/Cj  •/c,  •/ep  y 
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where  c,  Ci,  Cj,  •••,  c^  are  fixed  places  which  are  assigned  arbitrarily  on 
T'.  Owing  to  the  arbitrariness  of  the  lower  limits,  an  expression 
kj^  must  be  reintroduced.  Denoting  by  a^  a52»  •  •  •>  ^,  arbitrary  places 
on  T',  it  is  possible  to  determine  the  quantities  k^  k^  •..,  k^  inde- 
pendently of  Xy  a?i,  Xj,  •••,»,,  so  that  the  theta-f unction  shall  vanish 
at  the  p  places  Xu  x^"*,  x^.  It  should  be  observed  expressly  that 
we  have  assumed  that  the  theta-function,  considered  as  a  function 
of  the  co-ordinates  z,  w  oi  x  does  not  vanish  identically.     See  §  300. 

§  297.  Having  established  those  properties  of  the  theta-function 
which  will  be  needed  in  the  sequel,  we  shall  now  prove  the  converse 
of  Abel's  theorem  for  integrals  of  the  first  kind.  Suppose  that 
iCj,  ic,,  •••,  a;^  and  yi,  ^2?  •••>  y^  are  two  systems  of  places  on  T  at 
which  a  /x-placed  function  E(w,  z)  takes  two  assigned  values;  then 
by  Abel's  theorem 

rdu^-\-  r  duj^-] h  C''dUf,  =  0     (X  =  l,  2,  •..,/)) 

where  the  sign  of  congruence  means  that  the  right-hand  sides  are 
of  the  form 

K  +  9inj,  +  92rtx  H h  9p'^i^> 

the  ^s  and  /I's  being  integers. 

Tlie  converse  of  AheVs  theorem.     Suppose  that  the  p  congruences 

are  satisfied,  and  that  a  function  i2(w,  z)  takes  one  and  the  same 
value  Rq  at  the  /x  places  t/i,  y^,  ••>  y^-  Then  R  must  take  one  and 
the  same  value  R^  cat  tlie  /x  places  Xi,  a;^,  •••,  x^. 

To  prove  the  theorem  we  shall  construct  a  function  R(%c,  z) 
which  is  00^  at  the  places  ?/i,  y^j  ■•-.  y^  and  0^  at  the  places  a?!,  x^  •••,  x^. 
The  method  for  constructing  such  a  function  has  been  described 
by  Weber,  Zur  Theorie  der  Umkehrung  der  Abelschen  Integrale, 
Crelle,  t.  Ixx. 

The  building  up  of  algebraic  functions  on  T,  with  assigned  zeros 
and  assigned  infinities,  can  be  effected,  whenever  the  problem 
admits  of  solution,  by  the  use  of  methods  closely  analogous  to  those 
employed  in  the  construction  of  the  general  elliptic  function  with 
the  cr-function  as  element.  In  the  latter  case  au  is  one-valued  and 
continuous  throughout  the  w-plane,  has  one  zero  and  no  infinity 
within  the  parallelogram  of  periods,  and  is  quasi-periodic  (see  Ch. 
VII.,  §  206).     When  the  quotient  of  suitably  chosen  cr-products  was 
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multiplied  by  a  suitably  chosen  exponential,  the  one-valueduess 
remained,  the  quasi-periodicity  was  converted  into  the  periodicity 
of  the  whole  function,  and  the  zeros  and  infinities  of  the  function 
were  the  zeros  of  the  elements  in  the  numerator  and  denominator 
respectively.  In  the  present  case  the  2^tuple  theta-f unction  and  the 
surface  T'  take  the  place  of  the  cr-function  and  the  parallelogram  of 
periods,  while  the  single  zero  of  a  cr-function  is  replaced  by  the  p 
zeros  of  a  theta-function.  These  p  zeros  are  denoted  by  the  upper 
limits  Xi,  x^f  -"jX^oi  the  arguments 

f  d^K-  )dux-   r*^"A f^^^A  +  ^A  (^  =  1.  2,  ...,p), 

*/«  •/«!  •/«»  %/cp 

or,  (as  they  are  often  written  for  shortness) 


•/e         c/cj  c/cj  •/Cp 


here  it  is  to  be  understood  that  k^  is  supposed  to  be  related  to  the 
lower  limits  in  such  a  way  that  the  zeros  shall  be  oji,  «2,  •••,  Xj,,  and 
also  that  these  p  zeros  are  not  so  situated  as  to  make  the  theta- 
function  vanish  identically. 

Suppose  that  fi  is  an  exact  multiple  of  |>,  say  ft  =  sp.  If  the 
number  of  integrals  be  not  an  exact  multiple  of  p,  add  on  the 
required  number  of  integrals  with  coincident  limits.  It  is  required 
to  construct  a  quotient  Q  of  theta-functions  which  shall  be  0^  at  sp 
places  Xi,  oTj,  •••,  x^,  and  oo^  at  sp  places  ^1,^2?  •••>  y^-  Separate  the  sp 
places  Xi,  Xg,  •••,  x^  into  s  sets  of  p,  {Xi,  x.^---,  a?^),  (x^+i,  ar^+2,  •••>  ^2p)» 
.--,  (a?(,_i);,+i,  iC(.-i,p+2,  •••,  x^)'y  and  the  sp  places  t/i,  y-j,  •••,  y^  into  s  sets 

of  Py   (2/b   2/2>  "'yyp)y    (ysH-u  .V1H-2?  '"yy^),  '",  {y^.-Dp+u   y(,Dp+iy  '"yyv)' 

The  factors  of  the  numerator  of  the  quotient  Q  are 

Kr  -X"""  -X""'"  --X''"''^ ""  '0  ^' = '' ''  ■■■'  ''^' 

where  the  places  c,  c^y  c^  >-',  c^  are  arbitrary  but  fixed.  The  factors 
of  the  denominator  are  obtained  from  those  of  the  numerator  by 
replacing  x's  by  y^s. 

The  theta-functions  in  question  are  discontinuous  at  the  cross- 
cuts B  and  continuous  at  the  cross-cuts  A»     At  B^, 

*(  V  -  «a)  =  0{u-  -  e J  .  exp  -  2  7ri{u^-  -  e«  4-  r^«/2), 
hence  Q^=Q_-  exp  2  ttiT  2  f'da^  —  i  J^^k  \ 

where  r'  is  the  remainder  after  r  is  divided  by  />. 
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Thus      Q^=zQ_'  exp  27ri  2    f'du^. 
Now,  by  supposition, 


therefore     Q^  =  Q_  .  exp  2  irj  (hiTi^  +  Wjr^*  H h  w^pT^) . 

Let        P=  exp  27ri[  Wi  j    dui  4-  »2  I    c^Wj  H h  «,  j    ^w^); 

then  along  a  cross-cut  A^  we  have  P+  =  f*_ ;  while  along  B^ 

P+  =  P-'  exp  27ri  (riiTi^  -f  «2T2x  + h  w,t^). 

Hence  Q/P  is  a  function  of  the  place  x  on  T,  which  is  not  affected 
with  a  discontinuity  by  a  passage  over  any  of  the  lines  A^,  B^,  and 
which  possesses  the  same  zeros  and  infinities  as  Q.  This  proves 
that  Q/P  is  one-valued  throughout  T  and  continuous  at  the  cross- 
cuts, therefore  Q/P  is  a  function  R(w,  z).  Thus  wb  have  proved 
the  converse  of  AbeVs  theorem  by  constructing  synthetically  the 
algebraic  function  K{w,  z),  which  is  0^  at  the  upper  limits  and  oo'  at 
the  lower  limits.  It  may  appear,  at  first  sight,  as  if  too  much  had 
been  proved ;  for  the  theorem  appears  to  imply  that  the  number 
and  position  of  the  infinities  y  being  assigned  arbitrarily,  there  exists 
an  algebraic  function  B(ii\  z)  which  is  infinite  at  these  places  and 
nowhere  else.  The  proof,  however,  ceases  to  be  valid  if  some  of  the 
theta-functions  in  Q  vanish  identically.  This  is  a  case  which  always 
arises  when  fj.'^jJ'     [Weber,  loc.  cit.,  p.  317.] 

The  identical  va^ifihing  of  a  theta-f unction.     We  have  seen  that 

<r-X'--x>^'') 

vanishes  at  the  places  x^  x^,  '"yXp,  when  the  constants  A:  are  prop- 
erly chosen.  ^Eake  the  place  x  coincide  with  x^, ;  then,  noticing  that 
the  theta-function  is  even, 


must  vanish  identically  whatever  be  the  positions  of  the  places 
.Tj,  X,,  •••,  ir^,_i.  We  shall  return  later  on  to  this  question  of  the 
identical  vanishing  of  a  theta-function ;  but  for  full  information  we 
must  refer  the  reader  to  the  memoirs  of  Riemann,  and  the  treatise 
of  Clebsch  and  Gordan. 
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§  298.   Weber  has  shown  how  to  deal  with  the  case  fi<p,  when 
the  congruence 

^A**'*  +  ^^y*  4-  •••  4-  Uj^'t^H^  =  0     (X  =  1,  2,  ...,p) 

IS  satisfied  by  the  two  systems  a?,  y. 

It  is  always  possible  to  give  such  a  position  to  Xi  that 


<r-r-x.---j>^+*o 


shall  not  vanish  for  all  values  of  a,  f^,  fg,  •••,  f^,;  for  the^?  arguments 
of  this  theta-f unction  can  be  made  congruent  to  an  arbitrarily 
assigned  system  of  periods  by  a  proper  choice  of  x  and  the  fs.  In 
proof  of  this  statement,  observe  that  the  p  normal  integrals  of  the 
first  kind  are  linearly  independent,  and  that  therefore  the  p  argu- 
ments can  be  made  to  receive  arbitrarily  assigned  increments  when 
thep  places  a?,  <»  ^a,  •••,  ^j,  are  subjected  to  independent  translations 
on  T.     In  the  fraction 


,  <r-r-r--r-'">^*') 


it  is  possible  to  arrange  the  quantities  t  so  that  the  theta-functions 
in  the  numerator  and  denominator  shall  not  vanish  identically. 
This  being  done,  the  ^'s  in  the  numerator  neutralize  those  in  the 
denominator;  there  are  left  fi  zeros  aJi,  ajj,  •••,  35^,  and  ft  infinities 
yi>  1/29  •••>  y^«  Multiplying  Q,  as  before,  by  an  exponential  factor  P, 
and  assuming  the  existence  of  the  p  congruences,  we  have  an  algebraic 
function  Q/P  with  the  upper  and  lower  limits *of  the  fi  integrals  as 
zeros  and  infinities. 

§  299.  When  we  replace  the  lower  limits  Cj,  Cj,  •••,  Cp,  which  have 
not  been  specialized  as  yet,  by  the  places  «!,  Oj,  •••, «,,  which  made 
their  appearance  in  Clebsch  and  Gordan's  theory  as  the  points  of 
contact  of  a  contact-curve,  we  can  determine  the  values  of  the  added 
constants  kj^  very  conveniently.  When  we  pass  to  the  non-homo- 
geneous form,  let  the  integral  of  the  second  kind  become 


/i 


if/dz 


(aw-f62;-fc)8//8w 

Here  ^/(aw? -f  621 -f  c)  is  00^  at  one  place  a  of  the  surface,  at 
which  aw  +  bz-^-c^r:  0',  and  0^  at  the  p  places  ««.     Let  any  integral 
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of  the  first  kind  be   |  J^    ,  where  <^  =  0  is  what  the  equation  of  an 

adjoint  curve  <^„_3  becomes  in  the  non-homogeneous  form.    Then  <^ 
is  0^  at  2j9  —  2  places.     Hence  i?,  =  ^  ^"^ ^,  has  2p  zeros, 

among  which  a  is  counted  twice,  and  2p  poles,  namely,  the  places  a, 
each  counted  twice. 

Given  that  ^  (  f  -  i   C^du^-hkj) (A) 

vanishes  at  Xi,  x^,  •",  x^,  we  have,  making  x  coincide  with  x^ 


for  all  positions  of  x^  x^,  '^,  x,.  Now  let  <^  =  0^  at  a^  aja,  •••,«,;  and 
let  the  remaining  zeros  be  aj'g,  ajg,  •••, «',.  Abel's  theorem  gives, 
when  applied  to  the  equivalent  systems  a,  a,  a^  •••,  a;,,  x'^  •••,  x', 
and  «!,  «!,  oj,  •..,  Upy  a^  •••,  w^, 

Thus  r*dM;^-f  2   ^"(^14;^  =  -- I  r*du;^-f  2   P^rfu^l. 

Hence,  on  inserting  this  value  in  the  expression  (A),  we  find 
that 

of  r-\-  r^-h-'-h  ^"du,-\-k^^  •••(b) 

vanishes  identically.  Since  the  p  — 1  points  arg,  a?3,  •••,  a!^_x  were 
chosen  perfectly  arbitrarily,  the  ^>  —  1  residuals  x'g,  x'g,  •••,  a^^.,  must 
be  perfectly  arbitrary'.  We  may  therefore  suppress  the  accents 
in  (B).     When  this  has  been  done,  we  have  two  theta-f unctions 

e(  f'-i  C'du^+kX  of  f-  2  f'du.-kX 

which  vanish  at  the  same  places  Xi,  x^,  •••,  x^,.  But  this  means  that 
the  arguments  are  congruent.  Hence  the  differences  of  the  argu- 
ments must  be  congruent  to  0,  or 

2 ^'l,  2  A'2,  •  •  •,  2  A'^  =  0. 

This  gives    k,  =  h,/2  4-  giT,,/2  -f  g2T,./2  4-  •  •  •  4-  gprJ2, 
A-o  =  /^,/2  4-  f7iTio/2  4-  g^r^^/'^  +  •  •  •  4-  gprJ2, 


K  =  ^/2  4-  r/i  V-  +  r/2  V2  4-  •  •  4-  (7^r^,/2, 
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where  g^  and  h^  are  integers.  That  is,  the  constants  k^  are  a  system 
of  half-periods  of  the  theta-f unction.  Allowing  x^  x^  ";  Xj,  to 
coincide  with  a^  Oj,  •••,«,,  we  find  that 


e 


^£du,  -  ^) 


vanishes  in  general  at  the  p  places  a^  02?  •••>  «,>  ^^^  only  at  these 
places.     If  the  function  vanish  when  x  is  at  a,  then 


6{\)  =  0, 


and  the  mark 


is  odd.     But  this  occurs  only  when  one  of  the 


9k 

places  «!,  Ojj,  •••,  a,  coincides  with  a.  Now  recurring  to  the  theory 
of  §  290,  a  contact  curve  \\f^_^  passes  through  the  /i  --  2  residuals  of 
the  point  a,  and  if,  in  addition,  it  touch  the  basis-curve  at  «,  it  has 
more  than  n  —  2  intersections  with  the  tangent  at  a.  Therefore  it 
breaks  up  into  this  tangent,  and  an  adjoint  curve  <^.  3  which  touches 
the  curve  at  |3  — 1  points.  Thus,  of  the  2*  non-congruent  marks, 
we  are  led  to  associate  the  2^  ^(2^  —  1)  odd  marks  (§  229)  with 
improper  contact  curves,  formed  of  the  tangent  at  a  and  an  adjoint 
curve  <^n-3>  3.nd  the  2'~\2^H-1)  even  marks  with  pro/>er  contact 
curves  ^^^^  When  i>  =  3,  the  normal  curve  is  a  non-singular 
quartic,  and  the  improper  contact  curves  are  an  arbitrary  tangent 
and  the  28  double  tangents.  [See  Clebsch,  Geometric,  t.  iii.,  Chap- 
ter I.,  §  9.] 

The  method  followed  is  that  of  Weber  in  his  memoir  on  the 
Inversion  Problem  to  which  reference  has  already  been  made.  In 
a  different  form,  it  is  to  be  found  in  Clebsch  and  Gordan.  To  these 
authors,  and  to  Fuchs,  Crelle,  t.  Ixxiii.,  the  reader  is  referred.  In 
Weber's  memoir  will  be  found  the  proof  that  to  each  system  of  half- 
periods  there  corresponds  a  system  of  lower  limits  «i,  ct^  •••,  a^ 
(points  of  contact  of  a  contact  curve),  when  the  theta-function  has 
the  prescribed  zeros  x^,  x^,  •••,  Xj,. 

We  shall  suppose,  for  the  rest  of  the  chapter,  that  such  a 
canonical  dissection  of  the  surface  has  been  selected  that  all  the 
constants  k,^  are  zero. 

§  300.     The  identical  vanishing  of  a  thetOrfunction. 
The  theta-function  whose  arguments  are 

du^—  S    I     duy .     .     .     (1) 

a  «=1  */ ax 
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vanishes  at  all  places  x  when  the  function 

of-  C'du^-I'  f'dui) (2), 

whose  arguments  are  obtained  by  allowing  x  to  coincide  with  x^ 
vanishes  for  an  arbitrary  choice  of  the  p  —  1  places  Xj,  x^  •••,  x^j. 

Let  the  p  places  arj,  x^  •••,  a5p  be  tied  by  a  function  ^,  and  let  the 
remaining  moveable  zeros  of  <^  be  aj^+i,  a;^2,  ••-,  a^^,.  Then  Abel's 
theorem  when  applied  to  the  function  i?  of  §  299  gives 

Therefore  the  arguments  (1)  are  congruent  to 

dUj,'{-:S.    I        dUf^  -f   I    duj,. 

As  d  is  an  even  function,  the  sign  of  each  argument  can  be 
changed,  and  we  then  have  arguments  of  the  form  in  (2),  in  which 
X  and  ajp^.1,  x^,^^  •••,  ic^^j  can  be  chosen  arbitrarily. 

Hence  we  have  the  important  theorem :  when  the  p  zeros,  which  $ 
must  have,  are  tied  by  a  function  <^,  $  vanishes  identically.  [Clebsch 
and  Gordan,  p.  211 ;  Clebsch,  G^m^trie,  t.  iii.,  ch.  i.,  §  8 ;  Riemann, 
Crelle,  t.  Ixvi.,  or  Werke,  p.  198.] 

With  the  aid  of  §  283,  this  may  be  stated  as  follows :  all  the 
zeros  of  an  algebraic  function  of  the  surface  cannot  be  included 
among  the  zeros  of  a  t he ta-f unction  unless  the  the ta-f unction 
vanishes  identically. 

JacobCs  Inversion  Problem. 

§  301.  Introductory  reinarks.  The  importance  of  the  inversion 
problem  in  such  simple  cases  as 

dx 


r*    dx         ,        r'  ( 

V  =  I    — z= »ind  V  =  I 

-^0  VI -ar  -^«   ■Vil-r' 


V(l-r^)(l-A-ar) 

is  well  known.  It  permits  the  passage  from  many-valued  integrals 
to  one-valued  functions.  In  §  193  we  indicated  that  the  problem 
is  altered  as  soon  as  the  quantity  under  the  radical  is  assumed  to  be 
of  higher  order  than  4 ;  for  when  we  pass  from  elliptic  to  hyper- 
elliptic  integrals  x  becomes  a  function  of  v  with  more  than  two  inde- 
pendent periods,  and  therefore  cannot  be  a  one-valued  or  a  linitt^ly 
many-valued  function  of  v.  The  essential  distinction  between  tlie 
function  of  one  variable  with  two  distinct  periods  and  the  function 
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of  one  variable  with  more  than  two  distinct  periods  is  to  be  sought 
in  the  theorem  that  miwi  + 17120)2  cannot,  and  mjwi  -f  m2C02  -f  •••  -f  m^w^ 
can,  be  made  less  than  any  assigned  quantity.  Jacobi  pointed  out 
in  his  memoirs  (Crelle,  tt.  ix.,  xiii.)  that  one-valuedness  could  be 
secured  by  introducing  functions  of  p  variables  in  the  place  of  func- 
tions of  one  variable. 

A  theta-function  affords  an  illustration  of  a  one-valued  function 
of  p  variables.  Expressions  involving  0  can  be  constructed,  on  a 
plan  analogous  to  that  of  §  297,  which  reproduce  themselves  exactly 
when  the  variables  v  are  altered  as  in  the  scheme  (B)  below ;  they 
are  then  2p-tuply  periodic  in  the  strict  sense,  whereas  6  itself  is 
quasi-periodic.  [It  should  be  recalled  that  2p  is  the  maximum 
number  of  independent  systems  of  periods  of  a  one-valued  function 
of  JO  variables  (§  193).]  The  expressions  in  question  arise  in  the 
solution  of  Jacobi's  inversion  problem.  This  problem  is  always  sol- 
uble, and  in  general  the  solution  is  unique.  It  consists  in  finding 
the  system  of  p  places  ajj,  a;,,  •••,  a?,  from  the  p  equations 

Jdui  -f  I   *dui  -f  ...  -f  I     dui  =  Vj, 

J*dw2+  f^dwa  H h  f   du^  =  v.2,  ... 

J'du,  -f  (   ^du,  H h  f  'c?Wp  =  v^, 

where  the  lower  limits  are  any  fixed  places,  and  the  v*s  are  arbitrary 
variables. 

The  paths  in  any  one  column  are  supposed  to  be  the  same.  We 
may,  if  we  like,  suppose  initially  that  all  the  paths  are  drawn  on 
T';  then,  removing  the  restriction  that  the  paths  are  not  to  pass 
over  cross-cuts,  we  have  for  the  most  general  values  of  the  right- 
hand  sides  in  (A),  the  system 

t^'i  =  ^1  4-  /ii  •  1  +  /i2  •  0  H h  ^p  •  0  -h  giTu  +  9^21-12  H h  g,ripi  ^ 

v'2  =  Vj  -f  Ai  •  0  4-  ^2  •  1  H h  ^p  •  0  4-  g\ru  +  9-2^22  H h  .V%»» 

i^    (B). 


vV  =  V,  -f  Ai  •  0  -f  ;^  .  0  -1 h  /'p  •  1  4-  girip  +  OiT^p  H h  g,r„, 


The  difficulty  which  arises  in  the  case  of  functions  of  one  variable  with 
more  than  two  periods  does  not  present  itself  when  we  consider  a  function  of 
p  variables,  Vj,  v,,  •••,  r,  with  2p  independent  periods.    It  can  be  proved  by 
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alf^ebraic  work  that,  when  thep  differences  v'^  —  v^  are  resolved  into  their  real 
and  imaginary  parts,  2p  —\  of  the  2p  resulting  expressions  can  be  made 
arbitrarily  small  by  a  proper  choice  of  the  integers  g^  h ;  but  when  this  has 
been  done,  the  remaining  expression  is  not  infinitely  small.  The  algebraic  lemma 
upon  which  this  theorem  is  based,  will  be  found  in  Clebsch  and  Gordan  (pp. 
130  et  seq.). 

In  passing  from  one-valued  functions  of  one  variable  to  one-valued  functions 
of  many  variables,  a  new  phenomenon  presents  itself.    The  one-valued  function 

^  ""^    is  completely  indeterminate  when  a;  =  0,  w  =  0,  its  value  depending  on 

the  mode  of  approach  of  x,  y  to  0,  0.  More  generally  the  one-valuedness  of-  a 
function  of  p  variables  which  belong,  to  a  |>-dimensional  space  is  not  necessarUy 
affected  by  the  circumstance  that  it  may  take  infinitely  many  values  in  a  space 
of  p  —  2  dimensions  (Clebsch  and  Gordan,  p.  180). 

Definition  of  Abelian  fwnctions.  Let  R  be  any  algebraic  function 
of  T.  Construct  the  symmetric  products  of  i?(a;i),  B(a^)y  '",B{x,) 
r  at  a  time,  and  let  it  equal  {—lyM^  Then  the  functions  Miy 
M^-"yMj,,  when  considered  in  virtue  of  the  equations  (A)  as 
functions  of  the  v's,  are  said  to  be  Abelian  functions  of  Vi^ 
Va,  •••,  Vp. 

This  definition  of  Abelian  functions  is  based  on  that  in  Clebsch 
and  Gordan  (p.  139).  Riemann's  definition  is  altogether  different. 
See  Riemann,  Werke,  1st  ed.,  p.  457 ;  Clebsch,  Greometrie,  t.  iii.,  p. 
222. 

Inasmuch  as  for  the  same  system  of  upper  limits,  the  right-hand 
sides  of  the  equations  (A)  are  capable  of  the  values  given  by  the 
scheme  (B),  the  Abelian  functions  are  unaltered  when  Vj,  V2y  •••»  ^V 
are  changed,  as  in  (B),  by  simultaneous  periods  compounded  from 
the  scheme 


Vi 

1 

0 

0...0 

Tn 

ru 

^13    •  •  •    Tl;,1 

V.2 

m 

0 

• 

1 

• 

0...0 

•                       • 

• 

Too 

• 

T23  •  •  •   ''2;,? 

•                                    • 

m 

• 

0 

• 

0 

•                       • 

0...  1 

• 

• 

^4> 

•                                    • 

(C), 


and  are  therefore  2p-tuply  periodic. 

Among  the  many  memoirs  dealing  with  Jacobi's  inversion  problem 
we  shiill  only  mention  those  of  Weierstrass  (Crelle,  t.  xlvii.),  H. 
Stahl  (Crello,  t.  Ixxxix.),  and  Nother  (Math.  Ann.,  t.  xxviii.).*  For 
the  inversion  problem  when  the  number  of  integrals  in  each  of  the 


*  The  hintory  of  tho  probloni  is  jfiven  in  the  introductory  part  of  Casorali'a  valuable  work, 
Teorica  delle  Fuuzioni  di  Variabili  ComplesBe,  Pavi.i,  18C8. 
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equations  (A)  is  other  thanp,  as  well  as  for  Jacobins  problem,  see 
Klein-Fricke,  t.  ii. 

§  302.  Clebsch  and  Gordan  solve  Jacobi's  Inversion  Problem 
with  the  help  of  integrals  of  the  third  kind.  We  shall  state  their 
solution  in  terms  of  the  Eiemann  surface  as  is  done  by  Weber 
(Crelle,  t.  Ixx.)  and  Neumann. 

Let  the  equations  be 

w/i^-fw^ViH \'U^'p^p  =  v^ (1), 

K=l,  2,  ...,p. 

The  quantities  v^  are  assigned  arbitrarily,  and  therefore  the 
lower  limits  Ci,  Co,  •••,  c^  can  be  taken  and  will  be  taken  at  the  places 
ttb  «2>  •••>  «p  Ojf  §  290.  It  is  assumed  that  the  places  ajj,  x.^,  •••,  Xj,  are 
not  tied  by  a  function  <^ ;  and  the  problem  is  to  express  these  places, 
or  symmetric  combinations  of  them,  as  functions  of  Vi,  v.^,  •••,  v^,. 

Take  any  algebraic  function  of  the  surface,  say  B.  Let  it  be 
/i-placed,  and  let  ^^  and  ly^,  where  i  =  1,  2,  •••,  ft,  be  equivalent  systems 
of  places.  Let  them  be  associated  in  pairs  so  that  when  rji  moves 
into  the  position  ^i,  172  moves  to  (2,  and  so  on ;  and  further  let  none 
of  the  fi  equivalent  paths,  which  begin  at  17^  and  end  at  f ^,  pass  over 
a  cut  Bj^. 

By  Abel's  theorem  for  integrals  of  the  third  kind  we  have 

For  simplicity  let  the  places  i;,  be  poles  of  R ;  then  the  right- 
hand  expression  is 

log  { BK)  -  Bii)  I  -  log  I  R(a,)  -  R(i)l. 

Using  the  law  of  interchange  of  parameters  and  arguments,  we 
have 

log  \R(x,)-B(i)  I- log  \E(a,)-R{i)l  =  i£'mi^,^     •      (2). 

The  paths  of  integration  in  this  equation  are  assigned  to  suit 

Abel's  theorem  (§  291).     The  path  of  the  integral    I     du^^  which 

occurs  in  (1)  has  not  been  assigned,  and  will  be  taken  to  be  the 
same  as  in  (2).  This  may  require  the  addition  of  periods  to  the 
arbitrary  quantities  v^  in  (1),  but  it  will  be  proved  later  that 
the  periods  so  added  will  disappear  from  the  final  formula. 
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In  equation  (2)  we  let  X  =  1,  2,  •••,  p;  there  results,  if  we  add  the 
p  equations  and  take  the  exponentials  of  both  sides, 

The  problem  is  reduced  to  the  finding  of  an  expression  for  the 
right-hand  side,  in  terms  of  v^,  v^,  "'jVp. 

Let  HiO=  ^^"     ,  ^r' V ^ 

Remembering  (§  285)  that  I  ^^^^,,>  ^^  I  ^^«a«a'  ^®&^^^<i  ^  * 
function  of  f,  is  infinite  at  Xj^  like  -f  log  (f  —  a?;^)  and  at  a^^  like  —  log 
(f  —  tt;^) ,  it  follows  that  the  exponential  of  this  integral  is  0^  at  Xj^^ 
and  is  00^  at  a^^.  Therefore  K{i)  is  0*  at  Xi,  x^*"yX^  and  oo^  at 
«!,  rtj,  •••,  ttp.  The  function  H{^)  has  the  same  zeros  and  poles. 
The  functions  have  no  discontinuities  at  a  cut  -4^^  while  at  opposite 
places  of  a  cut  Bj^  each  of  the  ratios  H(i^)/H((_)  and  K{i+)/K{(_) 

is  equal  to  exp  27ri:E  1    "du^    (See  §  297.) 

Hence  the  ratio  II{$)/K($)  is  one-valued  and  continuous  every- 
where on  T;  that  is,  it  is  a  constant. 
Thus, 

^U\)/^(^j  =  ii:(^j//r(,;j  =  exp2  pdu^, (4). 

$(  C  (lu^  -  V 
From  (1),  HiO  =   ^^''" 


ijy^') ' 


therefore,    exp  2    |     clll.    =-^^ Z-All^ /. 

and  from  (3), 


(5). 
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When  the  product  of  the  numerators  on  the  left  is  multiplied  out, 
the  coefficients  of  the  powers  of  R{()  are  Abelian  functions  of 
Xij  Xa,  •••, «,;  and  by  giving  j?  different  values  to  R{$)  we  get  sufficient 
equations  to  determine  these  Abelian  functions  in  terms  of  the  pfj, 
places  (^j  and  the  quantities  v^. 

The  algebraic  function  R  is  at  our  disposal.  Neumann  points  out 
that  the  simplest  supposition,  namely  i?  =  2,  is  sufficient  and  con- 
venient. The  equivalent  system  (,  is  then  of  course  a  system  of 
places  in  the  same  vertical,  and  fi  is  the  number  of  sheets. 

It  remains  to  show  that  the  expression  on  the  right  hand  of  (5) 
is  not  altered  by  the  addition  of  periods  to  v^^. 

Let  the  periods  added  be  given  by  (B),  §  301. 

Then  the  expression  in  question  acquires  the  factor 

n  exp  2  Trt  l,hj^  I     du^ 

or  n  exp2iri/i;^2   (    'dUf^, 

Inasmuch  as  no  path  of  integration  has  been  allowed  to  cross  a 
cut  B^,  AbeFs  theorem  shows  that  the  factor  is  1. 

§  303.  The  case  p  =  2.  It  will  be  well  to  indicate  how  some 
of  the  preceding  general  theory  can  be  brought  to  bear  in  the  case 
j9  =  2,  which  is  next  in  order  to  the  elliptic  case  already  considered. 
Following  Clebsch  and  Gordan's  method,  we  take  as  normal  curve  a 
nodal  quartic  /.  An  adjoint  curve  <^„_3  is  a  line  through  the  node ; 
so  that  to  places  x,  x  in  the  same  vertical  on  the  surface  T  (§  281) 
there  correspond  points  x,  x  collinear  with  the  node  on  the  curve  /. 
From  the  node  6  tangents  can  be  drawn ;  their  points  of  contact  cor- 
respond to  the  coincident  tied  places ;  that  is,  to  the  branch-points. 
We  call  these  points  ai,  a^  •••,  Og. 

An  adjoint  curve  \f;^_2  is  one  of  a  system  of  conies  through  the 
node  and  the  points  where  the  tangent  at  a  meets  /  again.  The 
remaining  4  points,  in  which  a  conic  of  the  system  meets  /  are 
coresidual  with  «,  a,  x,x\  and  the  points  «!,  Og  of  §  290  are  the 
points  of  contact  of  a  conic,  of  the  system,  which  touches  /  twice. 
Clebsch  and  Gordan's  theory  shows  that  there  are  2^  such  bitangent 
conies,  corresponding  to  the  16  non-congruent  pairs  of  half-periods. 
Of  these  6  are  improper,  and  consist  of  the  tangent  at  a  and  one  of 
the  6  tangents  from  the  node ;  these  can  be  shown  to  correspond  to 
the  6  odd  pairs  of  half-periods. 
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For  the  sake  of  simplicity,  let  a  coincide  with  a  branch-point  Oi. 
Then  the  bitangent  conic  passes  twice  through  the  node,  and  becomes 
a  pair  of  tangents  from  the  node.  Hence  a^,  (x^  are  also  branch- 
points, say  a^  and  a^.     The  arguments  of  tfoo  are  now 


and  the  zeros  are  Xi  and  a^     I^^t  s  =  iCi ;  then 


</:-x:)=» 


for  all  values  of  x^  and  in  particular,  letting  x^  coincide  in  turn 


with  a^  and  a^, 


«")=</:)= 0- 


We  can  determine  t  and  k  as  follows : 

In  the  canonically  dissected  surface  (Fig.  68),  let  Oj  be  that 
branch-point  which  lies  within  Ai  and  Bi,  and  let  a^  Og,  a^  a^,  a^  aj 
lie  in  negative  order,  so  that  for  example  a^  and  Og  lie  within  A^,  a^ 
and  a2  within  ^j.* 

The  periods  across  the  cross-cuts  are  given  by  the  scheme 

Ai  I  A,,  \  Bi  \  B. 


u,  \    110 


"^n       'J'la 


ti.  I     0 


TU  To2, 


and  the  integrals  from  each  branch-point  to  the  next  are  found,  as 
in  §  182,  to  be 

~      -  »/«»,  •-/<».,  I      c/a,  •/<».  c/rt. 


Ui_-  rnA_  1/:^J  -  T^,/w>  I       0        I  (r„  -f  r,,)/2  .  -  1/2 
«2  I  -  Ti,/2  ,  -  1/2  I  -  r.^/2  ,     1/2     |(r~-f  T^/'i]  ~^7~ 

On  the  other  hand,  the  pairs  of  half-periods  which  make  ft^, 
vanisli  are  given  in  §  230,  and,  on  comparison  with  the  preceding 
scheme,  prove  to  be  congi-uent  with 

r\  r,  f",  r,  r,  r. 

\Jo.y  »,/(ij  ^/oj  */'»3  %Jn^  *-'^n 


*  Any  other  arranjfement  of  nainos  for  the  bnmch-poinlH  would  suit  our  immediate  purpose, 
but  the  selected  arraugement  in  in  barraony  with  the  notation  of  Chapter  VIII. 
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Among  these  the  arguments   |    '  and  |    *  are  to  appear.     There- 
fore  t,  K  =  3,  5 ;  and  finally  the  arguments  of  ^oo  can  be  written 


c/«j  «/•»  */«g 


We  see  that,  corresponding  to  the  selected  canonical  system  of 
cuts,  ^00  is  associated  with  the  separation  of  the  six  branch-points 
into  the  two  triads  (ai,  Og,  a^)  and  (a^  «<,  Oe)- 

The  arguments  of  the  other  theta-functions  are  now  readily  de- 
termined by  the  addition  of  half-periods  (§  232).    For  example,  the 

half-periods    P'dW;^  are  (rn-f  ti2)/2,   {1 -h  tu  +  T22) /2 ;   from  §  232 
the  mark  of  the  new  function  is  L  ^  ,  or  (35);  hence  the  arguments 

to  the  arguments  of  tfoo>  and  are 


In  this  way  the  duad  notation,  which  in  Chapter  VIII.  appeared 
merely  as  an  algebraic  artifice,  begins  to  acquire  a  vital  significance 
in  its  connexion  with  the  surface. 

Each  of  the  ten  even  theta-functions  is  associated  with  one  of  the 
ten  pairs  of  triads  into  which  the  branch-points  can  be  separated ; 
each  of  the  six  odd  functions  is  associated  with  a  branch-point. 

§  304.     We  shall  proceed  to  show  in  the  case  p  =  2  that  a  theta- 

function,  with  arguments   I   duj^j  where  x  and  y  are  arbitrary,  can 

be  expressed  in  terms  of  algebraic  functions  of  x  and  y,  and  of  a 
single  integral  of  the  third  kind. 

Let  H(i)  =   ^  "    /}(\  ' 

W;  J 
then  equation  (4)  of  §  302  gives 

H{t)/H{y,)  =  exp^J^'*dnj,+jr'*dn(,). 


478  ABELIAN   INTEGRALS. 

Here  i,  17,  x^  x^  are  arbitrary  places.     If  we  replace  a?i,  x^  by  y^, 
3^2  and  divide,  we  have 


*<m..    .    .    (6). 


/  f*_  r-  r)e(  f  -  f-  c") 

Let  I   d?tx=  I    ^'^A+  I    ^^A> 

*/*l  »^«8  •^«6 

where  A  =  1,  2. 

Let  3  denote  as  before  the  place  in  the  same  vertical  with  «;  re- 
calling that  I  +  (  =  0,  we  see  that  the  conditions  just  imposed 
make  f,  aJi,  X2  and  ^,  ^i,  ^2  coresidual  with  a,,  Og,  aj. 

Now   let  i2(«)   be    (g  -  ^1)  (^  -  ^3)  (g  -  a^)      ^j^^  fundamental 

w 
equation  being  e 

R{s)  is  0^  at  ai,  ag,  aj  and  00^  at  a.^,  04,  c/g;  and  (§  291)  must  take 
the  same  values  at  f,  x^  Xo  (or  at  ^,  yi,  y^).  Therefore  by  Abel's 
theorem 

5  r'^dn„+  r^m„=  log  ^(I)zi^(|) .  ^(-v)-^(v\ 

since  E(s)  =  —  E{s). 

Thus  while  the  left  side  of  (6)  has  become      /   Jt\9  ^^^  right 

side  has  become         ^'^^^'I'^.l^^^^.  exp  -  nj^ 
Therefore,  finally, 

foo  ^V/fc  ")v'«(v)  ^^ 
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If /,  and /a  be  the  two  cubics 

z  —  a^'Z  —  d^'Z  —  ttj,    z  —  (x^*z  —  CL^'Z'-c^ 
the  algebraic  factor  in  the  result  is 


For  other  even  thetas  we  have  merely  to  substitute  the  appropri- 
ate cubics  into  which  the  sextic  divides  (§  303). 

The  important  theorem  of  this  paragraph  is  taken  from  Klein's 
first  memoir  on  Hyperelliptic  Sigma-Functions  (Math.  Ann.,  t.  xxvii.). 

§  305.  For  an  odd  $y  with  which  is  associated  a  single  branch- 
point a,  or  a  determinate  division  of  the  sextic  into  a  linear  factor 
2r  —  a  and  a  quintic,  we  replace  each  of  the  lower  limits  of  the  argu- 
ments of  0  on  the  left  of  equation  by  a. 

Let  I    dUf^=  I   *dM;^+  I   *duj^ 

P(7w^=  r'duj,+  r*du,^ 

c/s  «/a  «/a 

A  =  l,2, 

X  being  very  near  to  i,  and  y  to  17. 

Then  x,  x^  x^  and  y,  yi,  y^  are  coresidual  to  a,  a,  a.  There  is  no 
algebraic  function  of  T  which  is  0*  at  a  and  not  zero  at  all  other 
places;  but  we  can  satisfy  the  above  equations  by  letting  X2=  y>  =  ci7 
Xi  =  x,  yi  =  y',  the  algebraic  function  B(s)  which  is  0^  at  a  is  simply 
2;  —  a,  a  function  which  takes  the  same  value  at  x,  x  (or  at  y,  y). 
We  have  then  by  Abel's  theorem 


or  if  the  values  of  z  at  (,  17,  x,  y  be  z,  z\  z  +  dz,  2'  +  dz\ 

dzdz' 


^^  {z-hdz-  2')  («'  -f  d2'-  z) 
Therefore 


'(XXD 


''*''*'  exp-J'dn^^; 


dz  —  z')  (2'  H-  dz'  —  z) 
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whence        ^ 


Let  the  value  of       \'^  ^^\  when  Vi  =  v,  =  0,  be  denoted  by  c^^\ 

Then  Kf^ld,  ^^^)  =  ""  ^^^""^  T^  ^' 

and  therefore  the  required  limit  is 

dz  dz' 

Now  the  normal  integrals  Ui,  u^  are  linear  combinations  of  the 

two  integrals   izdz/w,   i  dz/w  (§  281),  and  therefore  the  required 

limit  can  be  written 

cz-^c'  cz^  +  & 

w(z)      w{z') 
where  c  and  c'  are  constants. 

Lastly,  as  we  know  that  ^(  I  )  has  its  two  zeros  at  the  point  a, 
we  obtain  ca-]-c'  =  0.     Therefore 

of  CdiA  , -- 

a  factor  2  being  introduced  to  make  the  denominator  on  the  right 
agree  with  that  in  (6). 

The  connexion  of  the  thetas  with  the  surface  is  not  completed 
until  the  constants  which  appear  on  the  left  of  equations  (G)  and 
(7)  are  expressed  in  terms  of  the  sextic.  This  has  been  done  by 
Thomae  (Schlotnilch's  Zeitschrift,  t.  xi.,  p.  427)  for  the  present  case.* 

But,  while  it  is  beyond  our  purpose  to  go  further  into  the  matter, 
we  can  recognise  the  deterniinability  of  these  constants ;  and  it  is 


•  The  general  problem,  as  Btated  by  Kiemnnn  (Werke,  p.  ^1),  Is  to  determine 
log  0{Q,  0,  '",  0)  in  terras  of  the  3p  — 3  class-moduli  (§  284).  The  problem  is  reduced  to  one 
of  Integration  by  Thoraee  In  Crclle,  t.  Ixvi.,  and  the  integration  is  effected,  in  the  general  hyper- 
elliptic  caf«e,  by  the  same  writer  in  Crelie,  t.  Ixxl.  Fuchs  (Crelle,  t.  Ixxiii.)  obtains  the  Rarae 
resultH  as  Tiionia)  more  simply  by  the  use  of  the  system  of  lower  limits  introduced  by  Clebsch 
and  Oordan.  Klein  (.ibel'sche  Functionen,  Math.  Ann.,  t.  xxxvi.,  p.  6S)  considers  the  chsc 
/)=  3,  using  the  coetllcients  of  the  normal  curve  (the  plane  non-singular  quartic)  as  cl.iss-mdduli; 
wbercaB  previous  writers  ou  the  problem  have  assumed  a  knowledge  of  the  branch-places. 
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found  that  when  they  are  incorporated  with  the  thetas,  there  results 
the  same  advantage  as  was  gained  when  Jacobi's  thetas  (Chapter 
VII.)  were  replaced  by  Weierstrass's  sigma-f unctions.  In  fact,  the 
left  sides  of  equations  (6)  and  (7)  are  sigma-f  unctions  in  the 
case  p  =  2 ;  but  they  are  not  yet  in  their  final  form,  for  which  the 
reader  is  referred  to  Klein^s  memoirs,  already  cited. 

The  introduction  of  the  higher  sigma-functions  was  due  to  Weier- 
strass.  See  Schottky's  Abriss  einer  Theorie  der  Abel'schen  Func- 
tionen  dreier  Variabeln;  Staude,  Math.  Annalen,  t.  xxiv.  The 
above  definition  of  a  sigma-function  agrees  with  that  of  Staude. 

§  306.  Existence  theorems  for  the  Riemann  surface  T.  It  is 
assumed  that  the  surface  is  spread  in  a  finite  number  of  sheets 
(say  «)  over  the  z-plane,  that  the  sum  of  the  orders  of  its  branchings 
is  2p+2w— 2,  and  that  its  order  of  connexion  is  2|)+1  (see  §  275). 
A  potential  function  of  the  first  kind  is  everywhere  contiimous  on  T 
and  its  values  at  any  point  differ  merely  by  periods  due  to  the 
description  of  periodic  paths  on  the  surface  T.  We  have  stated  in 
§  277  the  properties  of  Abelian  integrals  on  T ;  let  each  integral  be 
expressed  in  the  form  f  +  iiy,  where  f,  rf  are  real  functions  of  a;,  y. 
The  functions  f,  rj  are  called  potential  functions  of  the  first,  second, 
or  third  kinds,  according  as  they  arise  from  integrals  of  the  first, 
second,  or  third  kinds.  The  potentials  f,  rf  are  coyjug^te ;  when  f 
is  given,  rf  is  determined  save  as  to  an  additive  constant  which  arises 
from  the  description  of  periodic  paths. 

The  following  simple  example  shows  how  {,  rj  behave  at  a  discontinuity. 
Kegarding  |  as  a  velocity-potential  for  a  fluid  motion  in  the  plane  of  a*,  y,  the 
equations  {  =  a  constant,  ly  =  a  constant  give  lines  of  level  and  lines  of  flow. 
When  the  combination  {-}-i)7=^log  (2  — c),  where  ^  is  real  and  «— c=pexpi*^, 
we  have  t       4  ^^„  ^a . 

the  lines  of  level  are  circles  with  centre  c,  and  the  lines  of  flow  are  straight  lines 
which  radiate  from  c.  The  motion  is  due  to  a  source  of  strength  2  wA.  The 
function  17  is  many-valued.    When  A  is  purely  imaginary  and  equal  to  iB, 

{=  -  B0,v  =  B\ogp, 

and  the  motion  is  that  of  a  liquid  whirling  round  a  point  c  in  concentric  circles. 
For  a  general  discussion  of  the  potentials  which  arise  from  logarithmic  and 
algebraic  discontinuities,  see  Klein^s  Schrift,  Section  I. 

A  potential  of  the  second  kind  is  continuous  on  T,  except  at  a  finite 
number  r  of  places  z^  at  which  it  is  infinite  like  the  real  part  of  a 
function 

{z  -  2j  ^{rro  +  ai{z  -  O  +  ...  -f  a,  .1(2  -  zJ^k-% 
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and  possesses  the  usual  periodic  properties  at  the  cross-cuts.  In 
the  case  of  an  elementary  potential  of  the  second  kind,  r  and  A  equal  1 
[Klein-Fricke,  p.  506]. 

A  similar  definition  applies  to  potentials  and  to  elementary  poten- 
tials of  the  third  kind.* 

The  materials  for  establishing  the  existence  on  T  of  potentials  of  the  first 
kind,  and  of  elementary  potentials  of  the  second  and  third  kinds,  lie  ready  to 
hand.  For  instance,  we  have  explained  in  Chapter  IX.  Schwarz's  solution  for 
:a  doubly  connected  region  when  the  discontinuity  along  a  cross-cut  was  an  arbi- 
trarily assigned  real  period.  By  an  extension  of  this  method  there  exists  a  func- 
tion on  a  (2/)  -}-  l)-ply  connected  Riemann  surface  with  a  puncture  at  a  point, 
which  has  arbitrarily  assigned  periods  at  the  2  p  cross-cuts  which  reduce  T  to 
simple  connexion,  and  has  an  assigned  value  at  the  puncture.  In  this  way 
Schwarz^s  solution  of  §  206  establishes  the  existence-theorem  for  potentials  of  the 
first  kind.  The  proofs  in  the  text  are  those  given  in  Klein-Fricke,  t.  i.,  p.  504 
et  seq. 

Proof  of  the  existence  on  T  of  one-valued  elementary  potentials  of  the 
second  kind.  Let  F  be  a  circular  region  on  any  sheet  of  T,  and  let 
it  contain  no  branch-place  of  T  in  its  interior  or  on  its  rim.  The 
investigation  of  §  271  shows  that  there  exists  on  F  a  function  which 
is  harmonic  in  the  interior,  and  which  takes  an  assigned  system  of 
values  on  the  rim  ;  and  by  §  273  there  exists  on  F  a  potential  function 
(^  which  has  all  the  usual  properties  of  the  harmonic  function  except 
that  at  one  i)lace  of  the  interior  it  is  iniinite  like  the  real  part  of 
a^)/{z  —  c).  The  exclusion  of  a  branch-place  is  not  necessary  ;  for  a 
branch-place  at  which  r  sheets  hang  together  can  be  enclosed  by  a 
rei^ion  bounded  by  an  r-fold  circle,  without  affectino:  the  solvability  of 
Dirichlet's  problem  (§  2G0).  Recalling  the  fact  that  the  method  of 
combination  leads  to  the  solution  of  Dirichlet's  problem  for  composite 
regions,  it  is  easy  to  prove  the  existence  on  T  of  $^.  For  the  surface 
T  can  be  covered,  without  leaving  any  gaps,  by  a  finite  number  of  over- 
lapping regions  with  boundaries  which  are  1-fold  or  r-fold  circles. 
In  the  process  of  construction  of  the  composite  region  there  are  two 
stages.  During  the  first  stage  tlie  initial  region  is  continued  over  T 
without  including  c,  and  the  corresponding  potential  function  is 
continuous  thn^iighout  the  interior  of  the  composite  region.  The 
second  stage  begins  with  the  inclusion  of  c,  and  the  potential  func- 
tion has  now  tlie  acMed  property  that  it  is  discontinuous  at  c  in  the 
assigned  manner. 


•  Attention  must  of  course  be  paid  to  the  additional  periodB  due  to  the  logarithmic  difconti- 
DUities  of  the  integral  of  the  third  kind. 
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To  derive  general  existence-theorems  for  potentials  of  the  kind 
met  with  in  considering  the  integrals  of  algebraic  functions,  we  can 
use  two  principles ;  the  principle  of  superposition  and  the  principle 
of  juxtaposition.  The  latter  of  these  is  due  to  Klein  (Math.  Ann., 
t.  xxi.,  pp.  IGl,  162,  and  Klein-Fricke,  pp.  518-522).  The  principle 
of  superposition  can  be  explained  immediately.  Let  (^  be  infinite  at 
c  like  the  real  part  of  1/(2— c);  then  d(^/dcj  (Pi^/dc^,  •••,  are  oo*,  oc',  ••• 
at  c.     The  potential  function 

where  the  A's  are  constants,  is  a  potential  function  with  an  algebraic 
infinity  of  order  r  at  the  place  c.  We  proceed  to  show  how  Klein 
derives  potentials  of  the  first  and  third  kinds  from  f^- 

Let  f  be  a  one-valued  elementary  potential  of  the  second  kind 
which  is  infinite  at  ar©  like  the  real  part  of  (^/(z  —  z^).  Multiply  Cq  by 
an  arbitrarily  small  real  number  dc,  and  let  the  result  be  the  stroke 
dz^  There  exists  on  T  a  one-valued  elementary  potential  of  the 
second  kind  f,  which  is  infinite  at  Zq  l-^^e  dZo/^z—Zo)  ;  to  this  Klein 
applies  a  process  which  amounts  to  integration.  Let  Zq  move  from 
a  place  a  to  a  place  b  along  a  chain  of  strokes  dzQ,  and  to  each  stroke 
let  there  be  attached  the  corresponding  potential  f,^ ;  the  potential 
which  arises  from  the  juxtaposition  of  these  potentials  is 


jr2~*^v=^<^»  (^^y)- 


As  regards  its  discontinuities  ^.,j  must  behave   like   the  real 
part  of 


X 


2  — «n  \Z—b^ 


Preserving  the  chain  of  strokes  from  a  to  6,  construct  for  each 
stroke  dz  an  elementary  potential  $',  which  is  one-valued  and  contin- 
uous and  which  behaves  at  Zo  like  the  real  part  of  tdZo/{z—ZQ),    Write 


Regarding  the  chain  of  strokes  as  a  barrier  on  T,  the  function  ^^ 
is  one-valued  and  continuous  on  the  surface  which  results  when  a 
cut  is  made  along  the  barrier.  The  values  on  opposite  sides  of  the 
barrier  differ  by  1,  for  i'„j  behaves  along  the  barrier  like  the  real 
part  of 

2irJ*^^a   z  —  Zq  27r         z— & 
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When  the  restriction  is  removed  that  the  barrier  is  not  to  be 
crossed,  f '«j  ranges  itself  as  one  branch  of  the  system  ^'^  ±  m, 
where  m=l,  2,  3,  •••. 

Suppose  that  the  chain  of  strokes  begins  and  ends  at  2ib  =  «>  and 
that  the  corresponding  cut  does  not  sever  the  surface. 

The  potential  db  loses  its  discontinuities  on  T  and  has  no  periods ; 
therefore  it  degenerates  into  a  constant;  but  $*^  passes  into  a 
potential  which  is  one-valued  and  continuous  on  the  surface  T  after 
a  retrosection  has  been  drawn  along  the  chain  of  strokes,  and  which 
has  a  period  1  along  this  retrosection. 

Let  us  now  consider  the  surface  T  and  construct  with  reference  to 
the  cross-cuts  Ai,  A^,  •••,  Aj,.  JSj,  jBg,  •••,  J5p,  2p  normal  potentials  of 
the  first  kind,  C7i,  U^y  •••,  (7^  which  have  the  property  that  U^ 
(U^+p)  has  the  period  1  at  A^  (B^)  where  ic=  1,  2,  •••,/>,  and  the 
period  0  at  the  remaining  2;?  —  1  cross-cuts.  These  potentials  are 
determined  completely  save  as  to  additive  constants ;  since  the 
co-existence  of  two  distinct  potentials  of  the  first  kind  U^,  U\  with 
the  period  1  at  the  xth  cross-cut  and  the  periods  0  at  the  remaining 
cross-cuts  involves  the  existence  of  a  potential  U  oi  the  first  kind 
which  is  one-valued  and  continuous  throughout  T,  i.e.  the  difference 
U^  —  (7^^  is  a  constant.  From  the  2p  potentials  U^  it  is  possible  to 
construct  the  most  general  real  potentiaj  of  the  first  kind.  For  the 
expression 

U=l{KU,  +  K^,U,^,)  +  \ (i.) 

(C=l 

in  Avliich  the  A's  are  supposed  real,  is  one-valued  and  continuous  on 
T'  and  has  the  real  periods  A^,  A^^^  at  A^^  B^  which  can  be  assigned 
perfectly  arbitrarily ;  and  by  the  preceding  reasoning  the  periods 
determine  the  function,  a  potential  of  the  first  kind,  save  as  to  an 
additive  constant.  To  see  that  the  potentials  Ui,  Ui,  •••,  (7,^  must  be 
themselves  linearly  independent,- assume  a  relation 

^    «\l'\  +  ".:,U.,,)  =  0 (ii.). 

Since  the  non-vanishin<;  periods  of  a^U^,  a^^pU^^p  are  a^,  a^+^, 
it  follows  that  the  expression  on  the  left-hand  side  of  (ii.)  lias 
l^eriods  a^,  rt^^^,;  therefore  the  equation  (ii.)  requires  that  all  the 
eoeificients  a^,  a^^j,  shall  vanish,  and  consequently  the  potentials 
Ui.  Uj,  •••,  (J2p  cannot  be  eonnected  by  a  linear  relation. 

By  associating  with  each  of  the  potentials  Ui.  U^^  •••,  U>2p  its  con- 
jugate potential,  we  can  construct  a  system  of  2^)  integrals  of  the 
first  kind 
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and  the  preceding  work  shows  that  every  integi*al  of  the  first  kind 
can  be  expressed  in  one  way,  and  in  one  way  only,  as  a  linear 
combination 

with  real  coefficients  k.     [Klein-Fricke,  t.  i.,  p.  626.] 

When  combinations  with  complex  coefficients  are  admitted  it  is 
possible  to  express  all  integrals  W  of  the  first  kind  as  linear  com- 
binations of  p  linearly  independent  integrals.  That  it  is  impossible 
to  express  all  integrals  W=  U-^iVf  in  terms  of  fewer  than  p 
integrals,  follows  from  the  consideration  that  this  would  involve  the 
theorem,  that  all  potentials  U  of  the  first  kind  can  be  expressed  as 
linear  combinations  of  fewer  than  2p  selected  potentials  of  the  first 
kind.  It  is  possible  to  express  all  integrals  W  in  terms  of  more 
ihaxip  integrals  of  the  first  kind,  but  the  representation  will  then 
be  no  longer  unique ;  for  assuming  such  a  representation,  each 
integral  of  the  first  kind  can  be  resolved  into  its  real  and  imaginary 
parts,  and  as  a  necessary  consequence  there  results  the  erroneous 
theorem  that  every  potential  U  can  be  expressed  uniquely  m  terms 
of  more  than  2p  potentials.     [Klein-Fricke,  t.  i.,  p.  527.] 

Enough  has  been  said  to  indicate  Klein's  mode  of  passage  from 
the  theorems  of  Chapter  IX.  to  the  Riemann  surface. 

§  307.  The  existence-theorem  for  the  general  Abelian  integral 
on  the  Riemann  surface  T  can  be  proved  by  synthesis  from  the 
potentials  whose  existence  on  T  has  been  established,  use  being 
made  of  conjugate  potentials  and  of  differentiation  with  regard  to 
parameters.  It  can  also  be  established  on  Schwarz's  lines  (Schwarz, 
Ges.  Werke,  t.  ii.,  p.  163).  Suppose  that  the  integral  is  (-i-irj  and 
that  f  is  to  be  infinite,  like  the  real  part  ^  of  a  sum  of  algebraic 
functions 

suppose  further  that  (  has  assigned  periods  at  the  cross-cuts  A^j  B^y 
and  at  the  further  cross-cuts  made  necessary  by  the  excision  of  the 
places  with  logarithmic  discontinuities.  The  function  $  —  i'  is  free 
from  discontinuities  on  T'^  other  than  the  periods  due  to  the  cross-cuts, 
and  is  therefore  one-valued  and  continuous  on  T"  (for  the  meaning 
of  T"  see  §  285).  The  unique  existence  of  a  function  with  these 
properties  has  been  established ;  hence  also  the  existence  of  f .  By 
combining  (  with  its  conjugate  17,  we  get  the  Abelian  integral  f  -\-  irj. 
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This  brief  sketch  of  the  existence-theorems  of  Schwarz  and  Neumann  is,  we 
hope,  sufficient  to  show  the  bearing  of  the  theorems  of  Chapter  IX.  on  Riemann^s 
theory  of  the  Abeiian  integrals.  It  must  not  be  supposed  that  this  is  the  sole 
application  which  can  be  made  of  existence-theorems. 

In  verification  of  this  remark  the  reader  may  consult  a  memoir  by  Ritter  on 
automorphic  functions  (Math.  Ann.,  t.  xli.).  The  discussion  of  Abeiian  integrals 
on  an  7i-sheeted  (2p-i-l)-ply  connected  closed  surface  spread  over  a  plane  forms 
but  a  small  part  of  the  programme  drawn  up  by  Riemann  and  elaborated  by 
Klein,  Poincar6,  and  others. 

Mention  may  be  made  of  two  directions  in  which  extensions  have  been 
sought.  Without  altering  the  surface  T  it  is  possible  to  establish  the  existence 
upon  it  of  functions  which  have  properties  different  from  those  of  Abeiian  inte- 
grals or  algebraic  functions ;  examples  of  this  kind  are  Appell's  yonctioiis  a 
multipHcateurs,  Acta  Mathematica,  t.  xiii  *  The  other  extension  consists  in 
removing  the  restriction  that  a  Riemann  surface  is  to  be  a  surface  spread  over 
a  plane  ;  passing  to  the  sphere  with  p  handles,  Klein  has  discussed  the  properties 
of  the  associated  potentials  and  has  indicated  under  what  conditions  a  doubly 
extended  manifoldness  in  hyper-space  can  be  used  as  a  Riemann  surface. 

References.  —  The  materials  for  this  chapter  have  been  drawn  mainly  from 
the  memoirs  of  Riemann,  and  from  the  treatises  of  Clebsch  and  Gordan,  Fricke, 
and  Neumann. 

The  importance  of  Riemann^s  work  in  the  field  of  Abeiian  functions  cannot 
readily  be  overestimated,  but  unfortunately  it  is  expressed  in  too  concise  a  form 
to  be  easily  intelligible  without  the  use  of  commentaries.  The  works  of  Neumann 
and  I'rym  (Neue  Theorie  d.  ult.  Funct.),  mentioned  below,  will  be  found  useful 
heli>s  U)  the  acquisition  of  a  working  knowledge  of  Riemann's  methods.  The 
standard  treatise  on  Abeiian  functions  is  that  of  Clebsch  and  (jordan. 

Books  on  hyperelliptic  and  Abeiian  functions.  —  Abel's  WDrks,  p.  145, 
M^moire  sur  une  propri6t6  g6n6rale  d'une  chisse  tr6s-6tendue  de  fonctions 
transcendautea  ;  liriot,  Fonctions  abCdiennes ;  Clebsch  and  Gordan,  Abersche 
Functionen  ;  Jac(>bi\s  Works  ;  Klein,  Ueber  Riemann\s  Theorie  der  Algebra- 
ischen  Functionen  ;  Klein-Fiicke,  Modulfunctionen  ;  Konigsberger,  Ueber  die 
Theorie  der  Hyperelliptiselien  Integrale ;  Neumann,  Abel'sche  Integrale;  Prj^m, 
Neue  Theorie  der  ultnulliptisehen  Functionen,  2(1  ed.,  and  Zur  Theorie  der 
Functionen  in  einer  zweibliitlrigen  Flache  ;  Schottky,  Abriss  einer  Theorie  der 
Abel'sdien  Functionen  von>  Geschlecht  3;  Weber,  Theorie  der  Aberschen 
Functionen  vom  Geschlecht  3. 

Memoirs. — The  memoir-literature  on  Abeiian    integrals  and  functions  is 
very  extensive.     The  following  short  list  is  added  solely  with  the  \iew  of  din'ct- 
ing  tlie  reader's  attention   to  a  few  of  the   numerous  developments  of  the 
subject : — 
(1)  Memoirs  based  on  Weierstrass\s  work. 

Weierstntss,  Zur  Theorie  der  AbePschen  Functionen,  Crelle,  tt  xlvii.,  Hi. 

Henoch,  l)e  Abelianarum  functionnni  periodls  (Berlin  dissertation,  1867). 

Forsyth,  On  AbePs  Theorem  and  Abeiian  Functions.     Phil.  Trans.,  1882. 


*  Prym  stated  In  bis  memoir  (Crello,  t.  Ixx.)  the  existence  of  functlone  of  the  class  discussed 
by  Appcli ;  tlie  values  of  lbo8e  functiouB  on  opposite  banks  of  a  cross-cut  are  connected  by  lineo- 
Vinear  relations. 
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(2)  Transformation. 

Hermite,  Sur  la  th6orie  de  la  transformation  desfonctions  abdliennes,  Comptes 

Keudus,  t.  xl.     Paris,  1855. 
K5nig8berger,  Ueber  die  Transformation  der  Abel'schen  Functionen  erster 

Ordnuug,  Crelle,  t.  Ixiv.    This  memoir  is  written  on  Weierstrass's  lines. 

(3)  Memoirs  based  on  Kleiii^s  work. 

Klein,  Ueber  hyperelliptische  Sigmafunctionen,  Math.  Ann.,  tt.  xxvii.,  xxxii. 
Burkhardt,  Beitrftgen  zur  Theorie  der  hyperelliptischen  Sigmafunctionen, 

Math.  Ann.,  t.  xxxii. 
Klein,  Abel'sche  Functionen,  Math.  Ann.,  t.  xxxvi. 
Thompson  (H.  D.),  Hyperelliptische  Schnittsysteme  und  Zusammenordnung 

der  algebraischeu  und  transcendentalen  Thetacharacteristiken. 

(4)  Memoirs  on  special  systems  of   points  on  a  basis-curve,  class-moduli,  ex- 

ceptional cases  in  the  theory  of  Abelian  Functions,  reality  considera- 
tions, etc. 

Brill  and  Nother,  Math.  Ann. ,  t.  vii. 

Schwarz,  Ueber  diejenigen  algebraischen  Gleichungen  zwischen  zwei  verftn- 
derlichen  Grossen,  welche  eine  Schaar  rationaler  eindeutig  umkehrbarer 
Transformationen  in  sich  selbst  zulassen,  Crelle,  t.  Ixxxvii.,  p.  140. 

Poincar6,  Sur  un  th6orSme  de  M.  Fuchs,  Acta  Math.,  t.  vii. 

Painlev6,  Sur  les  Equations  diff6rentielles  du  premier  ordre,  Ann.  Sc.  de  rtc. 
Norm.  Sup.,  Ser.  3,  t.  viii.,  p.  103. 

Weber,  Ueber  gewisse  in  der  Theorie  der  Abel'schen  Functionen  auftretende 
Ausnahmefftlle,  Math.  Ann.,  t.  xiii. 

Nother,  Ueber  die  invariante  Darstellung  algebraischer  Functionen,  Math. 
Ann.,  t.  xvii. 

Pick,  Zur  Theorie  der  AbePschen  Functionen,  Math.  Ann.,  t.  xxlx. 

Hurwitz,  Ueber  Riemann'sche  Flftchen  mitgegebenen  Verzweigungspunkten, 
Math.  Ann.,  t.  xxxix. 

Klein,  Ueber  Realitfitsverhftltnisse  bei  der  einem  beliebigen  Geschlechte 
zugehorigen  Normalcurve  der  0,  Math.  Ann.,  t.  xlli. 


EXAMPLES. 


(1)  Prove  that  \z  +  y/z'-c'\  +  \z-^;^-c'\  =  \z  +  c\  +  \z-e\. 

(2)  The  condition  of  similarity  of  two  triangles  oAc,  xyz  is 

=  0.     [§10.] 


1 

1 

1 

a 

h 

c 

X 
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(3)  Given  a  triangle  dbc,  points  Xy  y  can  be  found  such  that  the 
triangles  axy,  yhx,  xycy  abc  are  similar. 

(4)  In  the  preceding  question,  the  triangles  abc,  xyoo  have  the 
same  Hessian  points.     [§  33.] 

(5)  In  §  25,  show  that  when  a  and  b  are  complex  the  question 
is  reduced  to  the  one  considered  by  proper  rotations  of  the  two  real 
axes. 

(G)  If  w  =  2z-^z^,  prove  that  the  circle  |2i=  1  corresponds  to  a 
cardioid  in  the  u'-plaue,  and  that  an  e([uilatoral  triangle  in  the  cir- 
cle corresponds  to  the  points  of  contact  of  parallel  tangents  of  the 
cardioid. 

(7)  The  three  points  of  contact  of  parallel  tangents  of  a  fixed 
cardioid  have  one  fixed  Hessiiui  point. 

(8)  Prove  that  the  Brocard  points  of  a  triangle  z^z.j^  are  the 
Ilossian  points  of  the  triangle  h^hjc.     [§§  31,  33.] 

(9)  The  middle  points  of  the  strokes  2 J^(k  =  1,  2,  3)  of  §  31 
have  the  same  Hessian  points  as  the  triangles  z^j  z.^^  z-^  ^"dji,  J25  Js- 

(10)  Prove  that  the  polar  pair  of  the  point  go  with  regard  to  a 
triangle  are  the  foci  of  the  maximum  inscribed  ellipse.  [§  35.  See 
Quarterly  Journal,  June,  1891.] 

(11)  Show  how  to  invert  a  triangle  and  its  centroid  into  a  tri- 
angle and  its  centroid.     [lb.] 
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(12)  A  convenient  way  of  introducing  homogeneity  is  to  name 
any  point  x  by  the  ratio  Xi/x^  of  the  strokes  to  it  from  two  fixed 
points  of  the  plane.  Show  that  the  point  (aJi  4- A^i)/(«2-f  Ayj) 
divides  the  stroke  from  a?  to  y  in  the  ratio  A/1.  Here  A  may  be 
complex.     [§  35.] 

(13)  The  points  z^  z^  z^,  z^  are  concyclic  if,  a,  )8,  y  being  real, 

111 
a  P  y 

Z^  +  ZiZ^      Z^i  +  Z^^      ZiZ.2  +  Zy^^ 


=  0.     (Beltrami.) 


(14)  Through  any  three  of  four  points  z^,  z^  z^,  z^  a  circle  is 
drawn.  Prove  that  an  anharmonic  ratio  of  the  inverses  of  any  fifth 
point  with  regard  to  the  four  circles  is  equal  to  the  corresponding 
anharmonic  ratio  of  Zi,  z.^  z^,  z^. 

(15)  Let  a^,  b^  (ic  =  l  to  4)  be  quadrangles  having  a  common 
Jacobian.     Prove  that,  when  the  points  are  suitably  paired, 

21/(a,-6J  =  0.     [§39.] 

(16)  The  four  points  whose  first  polars  with  regard  to  a  quartic 
U  have  a  double  point  are  the  zeros  of 

g^U-gJ£y 

where  JTis  the  Hessian  oi  U.     [§  36.     See  Clebsch,  G^om^trie,  t.  i., 
oh.  3,  sec.  5.] 

(17)  In  the  preceding  question,  the  first  polar  points  which  do 
not  coincide  are  given  by. 

The  quartic  having  the  same  Hessian  as  UiB 

Sg,U-2g,R. 

(18)  The  intersections  of  three  mutually  orthogonal  circles  are 
the  Jacobian  points  of  a  system  of  quartics.     [§  40.] 

(19)  Show  how  to  invert  a  harmonic  quadrangle  into  a  square. 
[Laisant,  Theorie  des  fiquipollences.] 

(20)  If  w  -f  iv  be  a  one-valued  function  of  z,  and  if  normals  be 
drawn  to  the  2-plane  at  each  point  »,  of  lengths  u  and  v,  the  two 
surfaces  so  formed  have  the  same  curvature  at  points  on  the  same 
normal.    [§  17.     See  Briot  et  Bouquet,  Fonctions  EUiptiques,  §  10.] 
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(21)  A  convex  polygon  which  includes  all  the  zeros  of  a  rational 
polynomial  f{z)  must  also  include  the  zeros  of  the  derived  poly- 
nomial f'(z),  [This  generalization  of  RoUe's  Theorem  in  the  Theory 
of  Equations  was  given  by  F.  Lucas,  Journal  de  P^cole  Poly  tech- 
nique, 1879.] 

(22)  Discuss  the  amount  of  truth  in  Siebeck's  paradox,  that 
when  y=zf(x)j  to  an  arbitrary  curve  in  the  x-plane  corresponds  a 
curve  in  the  y-plane  with  fixed  foci,  namely  the  finite  branch-points. 
[Siebeck,  Crelle,  t.  Iv.,  p.  236.] 

(23)  The  series  Sa'a?" ,  where  a  is  positive  and  <  1,  is  convergent 

0 

in  and  on  the  circle  |  2  |  =  1 ;  and  the  same  is  true  of  the  series 
formed  by  the  rth  derivatives  of  the  terms.  But  the  function 
defined  by  the  series  cannot  be  extended  beyond  the  circle.  [§  104. 
See  Freedholm,  Comptes  Rendus,  1890.] 

(24)  The  deficiency  of  the  equation  t(;*-t-2i*  — 5?«;*  =  0  isp  =  2. 
[Raffy.  In  his  thesis,  Recherches  alg^riques  sur  les  int^rales 
ab^liennes,  ch.  3,  M.  Raffy  shows  how  to  find  the  number  p  by 
means  of  divisions  and  eliminations,  without  the  solution  of 
algebra  equations.] 

(25)  The  terras  of  a  series  l,f^{z)^=F{z),  are  holomorphic  in 
any  region  F  and  are  continuous  on  its  boundary  C,  and  the  series 
F(z)  converges  uniformly  on  C.     Prove  that 

(i)  The  series  F{z)  converges  in  every  region  T'  which  lies 
wholly  within  F  (i.e.  which  has  no  point  in  common  with  C); 

(ii)  The  series  formed  by  the  successive  derivatives  of  the  terras 
fn{^)  converge  uniformly  in  F'  and  represent  the  successive  deriva- 
tives of  F{z).  [See  Painleve,  sur  les  lignes  singulieres  des  fonctions 
analytiques,  p.  11.] 

(20)  The  integral  - — ;  I  '^^^ —  is  equal  to  g{t)  or  0  according  as 

t  is  within  or  without  the  contour  C.  Hence,  write  an  expression 
which  is  equal  to  (j^{t)  within  C,.  to  g.^{t)  within  C.,  •,  and  to  .7,(0 
within  C^,  where  the  contours  C,.  (7.,  •-,  0^  lie  exterior  to  one  another. 
[§  139.  Compare  §  103.  An  important  theory,  based  on  this  raethod 
of  introducing  lines  of  discontinuity  is  given  in  Hermite's  Cours.] 

(27)   Let       ax"  +  2  lixy  -f  hif  -f  2 rjx  -f  2fy  +  c  =  0. 

If  X  describe  an  ellipse  wliose  foci  are  the  branch-points  in  the 
x-plane,  the  two  points  y  describe  ellipses  whose  foci  are  the  branch- 
points in  the  ?/-plane. 
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(28)  Let  F{Xf  y)  =  0  be  an  algebraic  equation,  and  let  the  planes 
of  X  and  y  be  covered  with  the  Rieniann  surfaces  which  belong  to 
the  equation.  On  either  surface  a  non-critical  place,  at  which 
cTe^/cLr  =  0,  is  such  that  to  a  line  through  it  corresponds  on  the  other 
surface  a  curve  with  an  inflexion  at  the  corresi)onding  place. 

Also  a  non-critical  place  at  which  the  Schwarzian  Derivative 
vanishes  (that  is, 

y'    Ay') 

where  accents  denote  differentiations  for  x)  is  such  that  to  a  line  or 
circle  through  it  corresponds  a  curve  which  has  maximum  or  mini- 
mum curvature  at  the  corresponding  place. 

(29)  The  necessary  and  sufficient  condition  that  the  region 
bounded  by  two  confocal  ellipses  can  be  mapped  on  a  circular  ring 
is  that  the  sums  of  the  axes  of  the  ellipses  are  projK)rtional  to  the 
diameters  of  the  circles.     [Schottky,  Crelle,  t.  Ixxxiii.] 

(30)  Let  F(Xf  y)  become  j<^(a:,  y){*  by  means  of  a  transforma- 
tion x=  lii(x,  y)j  y=R.j(^x,y).  When  the  deficiency  of  F=the 
deficiency  of  </>,>!,  then  k  =  1.     [§  183.    See  Weber,  Crelle,  t.  Ixxvi.] 

(31)  The  expression  fZx/VC'is  transformed  by  means  of  «=  —H/U 
into  ^dz/^Az^  —  (j.a  —  (j.,i^  where  H  is  the  Hessian,  g.2  and  g^  the* 
invariants,  of  the  (juartic  U.     [§  203.     This  theorem,  which  brings 
the  ellij)tic  integral  into  Weierstrass's  form,  is  due  to  Hermite. 
See  Halphen,  t.  ii.,  p.  3G0.] 

(32)  If  w  +  vH-t/7  =  0, 

then  GU(T^(T2W  -f-  <t^xi(tv<txW  +  d^UdiVaw  =  0.     [§  211.] 

(33)  If  a-f-2^  +  c-f  d  =  0, 
then 

(ej  —  €^<Tia(Tih<TxC(Tx(l  -f  (f,  —  €x)(TM(rfi(rxa^  -f-  (ei  —  €i)(T^(T^h(T^^ 
=  _-  (^jj  -  f .,)  (e^  -  ex)  {e,  -  e.)  (TanhdCad,     [Cayley.] 

(34)  With  the  notation  of  §  212, 


^r  = 


(- 

ly- 

-1 

V 

V" 

...})e^l> 

\1 » 
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-i):i» 
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•     • 

•       •       • 
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.    [Weierstrass.] 


492  EXAMPLES. 

(35)    If  /(u)  =  (r(u  — Wi)(r(«  — Mi)-«  ©-(m  — w,), 

n  n 

and  2m^  =  2y^, 

ic=l  ic=l 

then  i  -f  (^  =  0. 

[Frobenius  and  Stickelberger,  Crelle,  t.  Ixxxviii.] 


(36,  ,(3.)/«^.  =  S?  ^« 


•>-.    > 


(r(3  u)S{(3u)  -  3{w|  =  o^mJ)"*/.     [lb.] 

(37)  Prove  that  ..  =  ^  -g|-,  <^  =  -  ,-j  -g^-     [§  214.] 

(38)  The  Jacobian  of  g^,  g^  with  regard  to  u>i,  ojj  is 
8(gi,g3)^_8A       ^2^^     See  Klein-Fricke,  t  i., p.  120.1 

o((i)u<i>3)  ojrt 

^'^^>  8(;;;r^-~i2* 

(40)   ^?t-i^  =  M.     [Klein-Fricke,  t.  i.,  p.  120.] 

d(cJi,    CJ2)  TTi 

8^^JoKA)^144^,_ 

d(a>i,  W2)  TTi  ■-  -■ 

(42)  The  Hessian  of  log  A  with  regard  to  wi,  cd^  is 

48(72^     [lb.     p.  123.] 

(43)  The  Hessian  of  log  A  with  regard  to  171,  172  is 

(44)  In  §  219,  show  that 

- I  -  /  ^—^  -'•  =  w^c  -  ct,u  -f  (2  w  -f  1) ^' . 

2(2o  — i/.'o)    w     »/  2{z  —  w)    ?ro 

[Weierstrass-Schwarz,  p.  89.] 

(45)  In  §  221,  show  that  the  lines  which  bisect  opposite  edges 
of  the  rectangle  of  periods  in  the  ?/-plane  map  into  circles  in  the 
2;-plane.     [Weierstrass-Schwarz,  p.  75.] 
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(46)  Let  w  be  an  analytic  function  of  z,  such  that  lines  parallel 
to  a  tc-axis  are  mapped  into  algebraic  curves  in  the  2^plane.  Then 
either 

(1)  1(7  is  an  algebraic  function  of  z ; 

(2)  iiw  is  the  logarithm  of  an  algebraic  function  of  z,  where  /a  is 
either  real  or  pure  imaginary ;  or 

J'*'  dt 

—  ,  where  k  is  real,  and  t  is  an 

0  V(l^=^)  (r=^W) 

algebraic    function   of    z,      [Schwarz,   Ueber    ebene    algebraische 

Isothermen,  Werke,  t.  ii.,  p.  260.] 

(47)  The  orthogonal  trajectory  of  the  system  of  algebraic  curves 
of  the  preceding  example  is  also  algebraic,     [lb.] 

(48)  With  the  notation  of  §  222, 


[Klein,  Math.  Ann.,  t.  xxvii.,  p.  455.] 

(49)  When  two  functions  Wj,  ii^  are  harmonic  in  regions  which 
have  a  common  two-dimensional  simply  connected  region  F,  and 
coincide  throughout  a  portion  of  F,  however  small,  they  coincide 
throughout  F,  and  their  continuations  beyond  F  coincide.  [Schwarz, 
Werke,  p.  202.] 

(50)  In  the  case  of  the  equation  a^  -f  y*  =  1,  we  can  take  as  the 
linearly  independent  integrals  of  the  first  kind 


Cdx/f,  jdy/7?,  j{ydx  -  xdy). 


These  integrals  are  elliptic.  [§  280.  See  Amstein,  Bulletin  de  la 
Socidt^  Vaudoise,  1888,  where  this  case  is  fully  worked  out  as  an 
example  of  Weber's  memoir  on  Abelian  functions  of  deficiency  3.] 

(51)  Given  the  equation 

F{to,  z)  =  2w'  -  511^ -  z(az^  +  262  -f  c)*  =  0, 
where  c,  6*  —  oc  are  different  from  0,  prove  that 

*\(az-  -f  2  6^  +  c)  4-  2  Bicz  +  Cw^  +  2  Ew^^ 


f 


w*  —  w 


is  an  integral  of  the  first  kind,  whatever  be  the  values  of  X,  B,  C,  E. 
[Kaffy.] 
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(52)  The  number  of  linearly  independent  integrals  of  the  first 
kind  may  be  >  p  when  the  basis-equation  is  reducible.    [Christoffel] 

(53)  Prove  that  Q^^  -f  Q?;^^  +  Q^,, 

is  an  integral  of  the  first  kind.     [§  285.     See  Clebsch  and  Gordan, 
p.  22  et  seq.'] 

(54)  The  number  of  three-sheeted  surfaces  with  fi  assigned 
branch-points  is  i  (3^"^  —  1).  [§  284.  See  Kasten,  Zur  Theorie  der 
dreiblattrigen  Riemann'schen  Flache;  Hurwitz,  Math.  Ann.,  t.  xxxix.] 

{55)  The  comparison  drawn  in  §  297  between  the  function  <r  in 
the  case  ;>  =  1,  and  the  function  $  in  the  general  case,  is  not  exact, 
inasmuch  as  in  the  former  case  the  surface  T'  has  been  mapped  by 
means  of  an  integral  u  of  the  first  kind  on  the  w-plane.  Show  that, 
in  the  general  case,  the  surface  T'  is  mapped  by  means  of  an  integral 
of  the  first  kind  into  p  parallelograms  which  lie  one  over  another, 
and  which  hang  together  at  2p  —  2  branch-places.  By  a  proper 
choice  of  the  cross-cuts  of  T',  the  parallelograms  become  rectilinear. 
[Riemann,  Werke,  1st  ed.,  p.  114.] 

(56)  In  §  303,  when  the  sextic  contains  only  even  powers  of  z 
(a  form  into  which  a  sextic  can  be  inverted  when  the  roots  are  in 
involution),  prove  that  2_  _.  i 

If  the  sextic  be  of  the  form  s^  -f  a^,  then 

Tn  =  T22  =  2  i/  VSf  Tjo  =  —  1/ Vs. 

[A  discussion  of  the  values  of  r^^,  for  sextics  which  can  be 
linearly  transformed  into  themselves,  is  given  in  section  iii.  of 
Bolza's  paper,  American  Journal,  t.  x.] 

(57)  Between   four   odd   double   si gma-f unctions   there   is   the 


square  relation 


1 

a. 


1 
a 

a 


s 


1 

a. 


1 
o. 


=  0, 


a„  being  the  branch-point  associated  with  o-^^.     [§  305.      Compare 
§244.] 

(58)  Prove  the  four  product-relations 

1  1  1  1       =0, 

«i        a^        a^        a^ 

(TiO-12       O-aO-gj        (T^O'si       O'20-oo 

where  o-^^  =  0^^/c^^  for  any  even  mark.     [§  304.     Compare  §  247.] 
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Abelian  functions,  defined,  472. 
Abelian  inteji^aly  defined,  249  ; 

discontinnities  of,  428 ; 

general,  how  built  up  from  elementary- 
integrals,  446 ; 

of  first  kind,  defined  by  proi)ertie8, 
4^51;  how  many  linearly  indepen- 
dent, 433 ; 

of  second  kind,  defined  by  properties, 
4:i8; 

of  third  kind,  defined  by  properties, 
443;  in  Clebsch  and  Gordan's  nota- 
tion, 452;  when  of  first,  second,  or 
third  kinds,  42t) ; 

when  elementary,  421) ; 

when  of  first,  second,  or  thini  kind,  429. 
Abel's  theorem,  converse  of,  for  integrals 
of  first  kind,4<i4; 

for  integrals  of  first  kind,  454; 

for  normal  integrals  of  third  kind,  45l> ; 

remarks  on,  458; 

Riemann's  proof  of  general  form  of, 
457. 
Absolute  convergence,  64,  67. 
Addition  theorem  for  double  theta-f unc- 
tions, 363 ; 

for  function  irt/,  312  et  seq.; 

for  function  pUf  300; 

for  function  ^i/,  dM. 
Adjoint  curve  of  order  n-3,  449 ; 

of  order  n— 2,  453. 
Aflix,  2. 
Algebraic  con  figuration,  definition  of ,  328 ; 

equation,  when  prepared,  IM: 

functions,  9 ;  series  for,  252 ; 

function  of  (or  on)  an  arbitrary  Rie- 
mann  surface,  440;  defined  by  zeros 
and  poles,  248; 

in  terms  of  theta-functions,  464 ; 

when  integral,  203; 
Alternating  process,  403  et  seq.; 

extension  to  doubly  connected  region, 
407; 

limit  of  series  at  corners  in,  406 ; 

series  of  harmonic  functions  in,  are 
uniformly  convergent,  405. 


Analytic  lines,  regular  arcs  of,  398. 
Anharmoni(^  ratios,  20,  21; 

coimected  with  invariants,  34. 
Argand  diagram,  2; 

representation  for  space,  impossibility 
of,  «. 
Arithmetic  mean  of  n  points,  7. 

Basis  curve,  329. 

Basis  equation,  233. 

Basis  of  system  of  algebraic  functions, 

definition  of,  2<W. 
Bicircular  quartic,  216,  210. 
Bilinear,  used  in  the  sense  of  lineo-linear, 

19. 
Bilinear  relations  of  periods  of  Abelian 

integrals,  4^i4. 
Box,  Clifford's,  2;». 
Branch,  defined,  11. 
Branch-cut,  20(>. 

Branches  of  algebraic  function,  continu- 
ity of,  128 ; 

expansions  for,  128  at  seq. 
Branch-place,  212. 
Branch-points,  <Iefinition  of,  106 ; 

in  the  theory  of  curves,  130; 

number  of,  154 ; 

when  manifold,  130, 139; 

when  simple,  130. 
Bridge,  see  branch-cut. 

Canonical  dissection  of  a  Riemann  sur- 
face, 234. 
Canonical  forms,  of  cubic,  26; 

of  quartic,  35. 
Cartesian,  focal  properties  of,  336. 
Cartesian  theory,  10,  130. 
Cassinian,  37. 

Cauchy's  fun<lamental  theorem  on  inte- 
gration round  a  cont(mr,  and  con- 
sequences of,  164  to  170 ; 
Riemann's  extension  of,  246. 
second  theorem  on  integration  round 

a  contour,  173 ; 
theorem  on  number  of  roots  in  con- 
tour, 11. 
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Circle  of  convergence,  88; 
for  n  variables,  89 ; 
Abel's  theorem  on  approach  to,  99; 
behaviour  on,  96. 
Circle,  r-foid,  249. 
Class-mo<liili,  441. 

Clebsch  and  Cirordan,  lower  limits  of  Abe- 
lian  integrals  selected  by,  463; 
method  of,  for  Abelian  integrals,  447 
et  seq. 
Conditional  convergence,  65. 
Conform  representation,  14; 

connexion  with  Dirichlet's  problem, 

393; 
examples  of,  in  connexion  with  Dirich- 
let's problem,  393; 
of  polygonal  region  on  half-plane,  395 ; 
references  on  subject  of,  397 ; 
simple  examples  of,  14  to  18,  36  to 

39; 
statement  of  problem  of,  394. 
Conjugate  potential  functions,  equations 
for,  12; 
in  multiply  connected  region,  414. 
Connexion  of  surface,  when  multiple,  228 ; 

theorems  on,  229  ef  8eq, 
Constituents  of  a  mark,  343. 
Contact  curves,  defined,  454 ; 
proper  and  improper,  469. 
Continuation  of  a  function,  105. 
Continuity  of  function  of  one  variable, 
when  uniform,  57; 
of  one- valued  functions  of  one  or  more 

variables,  8; 
passage  of  potential  function  to  rim 
values  with  uniform,  378. 
Contours,  simple  and  complex,  100. 
Convergence  of  infinite  real  series,  when 
absolute,  CA ;  when  conditional,  65 ; 
when  semi-,  64 ; 
of  intinite  complex  series,  when  abso- 
lute,   07;    when    conditional,    67; 
when    infinitely    slow,    70;    when 
uniform,  O'J,  72; 
of  intinite  products,  78  et  seq.;  when 
absolute,  82;  when  unconditional, 
81 :  when  uniform,  84 ; 
re;rion  of,  60;  can  consist  of  isolated 
jHeces,  118. 
Coresiduiil,:J21),  4r)l. 

Correspon<lerice,  (1,  1)  between  numbers 

and  points  of  Argand  diagram,  1 ; 

(1,  1)  between  real  numbers  an<i  points 

of  a  straight  line,  46; 
of  w  and  z,   (2,  1),  215;   (3,  1),  216; 
(2,  2),  220. 
Covariants  of  cubic,  26,  27; 

of  quartic.  32  to  34. 
Critical  points.  127. 
Cross-cut,  banks  of,  253; 


Cross-cut  (continued). 

definition  of,  228. 

forms  of,  228 ; 

use  of,  in  integration,  246. 
Cyclic  permutation,  130. 

Decomposition  into  simple  elements,  ex- 
ample of,  305; 
Deficiency  one,   reduction   to   standard 
form  of  equation  of,  329; 
invariance  of,  with  regard  to  bira- 

tional  transformations,  233; 
Riemann's  definition  of,  233. 
Definite  real  integrals,  196. 
Deformation   of   surfaces,  remarks  on, 

261. 
Delimiting  curves,  239. 
Derived  mass  of  points,  50. 
Derived  series,  theorems  on,  103. 
Diagram,  Argand,  2. 
Differential  equations,  199; 

existence  of  integral  of,  199. 
Dirichlet's  problem  for  region  which  in- 
cludes X,  397; 
generalized  form  of,  391 ; 
Harnack's  treatment  of,  411  et  seq., 
and  completion  of  Harnack's  soln- 
tion,  414; 
Schwarz's  alternating  process  applied 

to,  403; 
solution  of  for  simple  region  bounded 

by  analytic  lines,  406 ; 
statement  of,  376 ; 
uniqueness  of  solution  of,  382. 
Discontinuities  of  functions  of  one  real 
variable,  49,  55; 
of  functions  of  two  real  variables,  61. 
Discrete  mass  of  point*,  50. 
Discriminant,  geometric  aspect  of,  272; 

Kronecker's  theorj^  of,  2<)2. 
Divisors  of  discriminant,  essential  and 

unessential,  2f»7. 
Domain,  defined,  85. 

Double  theta-functions,  addition  of  peri- 

o<ls  and  half-periods  to  arguments 

of,  .S.^; 

differential  equations  satisfied  by,  343; 

divscussion  of  convergence  of  series  for, 

ail; 
marks  of,  343 ; 
moduli  of,  ii43; 
periods  of,  .*U7 ; 
product  theorems  of,  368; 
quasi-periods  of,  .'i48 ; 
relations  of  four  squares  of,  365; 
relations  of  five  squares  of,  367 ; 
relations  which  define,  348; 
series  for,  341 ; 

with  zero  arguments,  relations  of,  366; 
zeros  of,  354. 
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Double  theta-fnnctioiiB  on  Riemann  sur- 
face, 476 ; 

expressed  in  terms  of  configuration, 
when  even,  477 ;  when  o<l(l,  479 ; 

bow  associated  with  branch-points,477. 

Element  in  Notber's  theory  of  multiple 
points,  131 ; 
of  a  mark,  343; 
of  an  analytic  function,  105; 
resolution  of  <c— ,  131. 
Elliptic  configuration,  331 ; 

expression  of  elliptic  function  in  terms 

of,  3;«; 
members  of,  can  be  expressed  ration- 
ally in  terms  of  pti  and  p'li,  331. 
Elliptic  functions,  283; 

connexion  between  two,  291 ; 
connexion  of  an  elliptic  function  with 

its  derivative,  292 ; 
construction  of  the  fundamental,  284 ; 
definition  of,  283; 
expressed  by  means  of  oi<,  310; 
order  of,  289; 
ratio  of  periods  of,  must  be  complex, 

279; 
Weierstrass's  treatment  of,  306. 
Elliptic  integral,  three  kinds  of ,  328e^  seq.; 
is  integral  of  elliptic  function,  332; 
three  kinds  of,  332. 
Equation  with  three  terms,  Weierstrass's, 

312. 
Equianharmonic  ratio,  23. 
Ekjuivalent,  see  coresidual ; 
paths,  455; 

S3rstems  of  points,  329. 
Essential  singularity,  112, 183 ; 

nature  of  one-valued  function  near,193. 
Existence  theorem  for  general  Abelian 
integral,  485 ; 
Schwarz's,  for  harmonic  function  in 

circular  region,  384; 
theorems  for  Riemann  surface,  481  et 
$eq. 

Factor-theorem,  Weierstrass's  statement 
of,  186; 
proof  of,  189 ; 
example  of,  192. 
Formation,  algebraic,  see  algebraic  con- 
figuration. 
Fourier's  theorem,  52,  277. 
Function,  Abelian,  280,  472; 
algebraic,  9 ; 

anal3rtic,  definition  of,  105;  element 
of,  106;   Weierstrass's  theory  of, 
101  et  seq.; 
when  regular.  111 ; 
continuous,  54,  60 : 


Function  (continued), 

continuous,  without  differential  quo- 
tient, 58 ; 

differential  equations  for  real  and 
imaginary  parts  of,  12,  374 ; 

everywhere  holomorphic  is  constant, 
174; 

exi)onential,  120; 

history  of  word,  51 ; 

integral  algebraic,  of  a  surface,  263 ; 

integral  rational,  9; 

limit  of,  53,  54 ; 

m-plat^ed,  245; 

n-valued,  8;  when  algebraic,  195; 

of  one  variable,  one-value<i  and  triply 
periodic,  cannot  exist,  280; 

of  two  variables,  61 ;  continuity  of,  61 ; 
rational,  9; 

one-valued,  when  expressible  as  a 
quotient  of  transcendental  integral 
functions,  185; 

Riemann's  discussion  of,  by  means  of 
potentials,  375 ; 

theory  of,  from  the  stand-point  of 
Differential  Equations,  391 ; 

theta-,  Jacobi's,  326 ; 

transcendental  integral,  185 ; 

upper  and  lower  limits  of,  54 ; 

when  infinite,  55; 

when  integrable,  49; 

when  holomorphic,  161 ; 

when  meromorphic,  161 ; 

when  monogenic,  13; 

when  transcendental,  112;  when  tran- 
scendental integral,  112; 

pu,  addition  theorem  of,  298 ;  invari- 
ants of,  296;  expressed  by  means 
of  elliptic  configuration ;  Riemann 
surface  of  deficiency  one-mapped  by 
means  of,  333;  theory  of,  210  et  seq. 

ou,  ^-series  for,  325;  theory  of,  305 
et  seq, ; 

Of^u^  ^-series  for,  325 ;  theory  of,  308 
et  neq.; 

^u,  elliptic  function  expressed  by 
means  of,  304 ;  theory  of,  302  et  seq,; 

^,  definition  of,  436 ;  number  of  zeros 
of,  437. 
Fundamental  theorem  of  Algebra,  10. 

Geometric  mean  of  n  points,  7. 
Gopel,  biquadratic  relation  of,  370; 

tetrads,  definition  of,  354. 
Graphic  representation,  of  equation,  re- 
quires two  planes,  10. 
Green's  function  and  the  //-function,  408; 

connexion   of,   with  conform   repre- 
sentation, 413;  theorems  on,  409. 
Green's  theorem,  380 ; 

application  of,  432. 
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Handles,  Klein's  sphere  with,  236. 
Harmonic  function  defined,  377 ; 

continuation  of,  399 ; 

properties  of,  382  et  tteq. 
Harmonic  mean  of  n  points,  7. 
Harnaok's  theorems  on  series  of  harmonic 

functions,  400. 
Hessian  of  binary  form,  28; 

of  cubic,  33 ; 

of  quartic,  33,  301. 
Holomorphic  function,  161. 
Hyperelliptic  case,  438; 

integral,  259,  328. 

Index  of  a  system  of  surfaces,  228 ; 

of  Riemann  surface,  232;    and  con- 
nexion with  deficiency,  233. 
Infinity  of  algebraic  function,  127; 

of  Abelifin  integral,  4.8  et  seq. 
Integral,  Abelian,  249; 

effect  produced  on,  by  passage  over 

cross-cut,  264 ; 
when  independent  of  path,  249. 
curvilinear,  IGl ; 
elliptic,  328  et«^7  ; 
hyperelliptic,  328; 
of    many-valued   function,   Cauchy's 

treatment  of,  170; 
series,    Caucliy's   theorem  on  coeffi- 
cients of,  100  ;  quotient  of,  115  ;  re- 
version of,  116 ;  sums  of,  113. 
Integration  on  Rit»mann  surface,  245; 
simple  examples  of,  2,'V)  pt  seq; 
on  the  normal  surface,  255; 
round  dissected  Riemann  surface,  430; 
use  of  cross-eut  in,  24<5. 
Interehanire  of  limits  and  parameters  in 
Abelian    integral    of    third    kind, 
445. 
Invariant  of  quartic,  34,  35. 
Inversion,  18,  29. 
Inversion  of  elliptic  integral,  203; 

of  hyperelliptic  integral,  203. 
Inversion  Problem,  Jacobi's,  470  et  seq  ; 
solution  of,  471 ; 
statement  of,  471. 
Involution,  19. 
Involutions  determined  by  four  points, 

30. 
Isogonality,  14. 

Jaco])i's  elliptic  functions,  309. 
Jacobian  of  binary  form,  28; 

of  cubic,  26: 

of  quartic,  32,  301 ;  zeros  of,  302. 

Kronecker's  theory  of  the  discriminant, 

extended    to    non-integral    algebraic 
function,  271. 


I  Kammer's  surface,   in   connexion  with 
double  theta-f unctions,  372 ; 
the  co-ordinates  of  nodes  of,  372. 

Lacunary  spaces,  119. 

Laplace's  equation,  13,  375. 

Laurent's  theorem,  175. 

Legendre's  bilinear  relation  of  periods  of 

elliptic  function,  319. 
Like-branched  functions,  form  a  system, 

246. 
Lima(;on,  15. 

Limit  of  a  seqnence,  42,  44. 
Linear  mass  of  points,  50. 
Liou^ille's  theory  of  double  periodicity, 

287  et  seq. 
Logarithm,  121 ; 

chief  branch  of,  122 ; 
defined  by  integral,  256. 
Ix)garithmic  singularity,  nature  of.  185,256. 
Loops,  deformation  of,  154 ; 
on  Riemann  surface,  212 ; 
theorems  of  Lurcith  and  Clehsch  on,  155 

et  8eq.; 

theory  of,  151. 
Lower  limit,  48. 

Many-value<l  functions,  examples  of,  36 

to  39. 
Marks,  theory  of,  344. 
Means,  arithmetic,  geometric,  7 ; 

hfirmonic,  8. 
Meromorphic  function,  161 ; 

consists  of  fractional  part  and  holo- 
morphic part,  180; 
determined  by  zeros  and  infinities,  181. 
Minimal  basis,  definition  of,  265. 
Mittag-Leffier's   theorem,  statement  of, 
187; 
exami)le  of,  192 ; 
proof  of,  188. 
Mobius's  theorem,  20. 
Monogenic  function,  13. 
Multiple  factors  in  lowest  terms  of  an 

algebraic  equation,  139. 
Multiplication  of  argument  of  pu,  315; 
<ru,  315. 

Neighbourhood,  50,  85. 
Non-uniform  convergence,  70. 
Normal  curve,  451. 

Normal  Abelian  integrals  of  first  kind, 
linear  independence  of,  4.'i5; 

of  second  kinfl,  439;  periods  of.  440; 

of  third  kind.  443;  periods  of,  444. 
Normal  surface,  2.'i<3; 

dissection  of,  237. 
Numbers,  limiting,  48; 

real,  definition  of,  46; 

irrational.  42:  definition  of,  45. 
Number-svstem,  41. 
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Operations,  fandamental  and  secondary, 

51. 
Oscillation,  49. 

Painlev^,  theorems  by,  on  rim  values, 

ivn. 

Parallelo<;ram,  Newton's,  147; 

examples  on,  150. 
Parameters  of  a  theta-f unction,  334. 
Path,  deformation  of,  152. 
Period  of  Abeliau  integral,  introduction 

of,  254. 
Periods  of  elliptic  function,  change  from 
one  primitive  pair  to  another,  282 ; 
and  invariants  of,  relations  between, 

321  to  324 ; 
primitive,  277; 
primitive  pairs  of,  281 ; 
round  branch-cut  compared  with  peri- 
ods across  branch-cut,  255. 
Periodicity,  lemmas  on,  278; 
moduli  of,  see  period ; 
single,  277;  double,  278;  multiple,  280, 
472. 
Place,  defined,  205. 
Pliicker*s  equations,  233. 
Point  00, 18. 
Points  and  numbers,  correspondence  of, 

1,  41,  46. 
Points,  derived  mass  of,  50. 
discrete  mass  of,  49 ; 
distribution  of,  50 ; 
linear  mass  of,  50. 
Poisson's  integral,  388 ; 

Paraf 's  proof  of  convergence  for  series 
in  connexioii  with,  388. 
Polars  of  a  point  with  regard  to  a  cubic, 
28; 

with  regard  to  a  binary  form,  27. 
Pole,  definition  of,  112; 

order  of,  112. 
Potentials,  juxtaposition  of,  483 ; 

of  first  kind,  on  Riemann  surface,  481 ; 

linear  independence  of,  484 ; 
of  second  kind,  481 ;  existence  of  one- 
valued  elementary; 
of  third  kind,  482; 

Schwarz's  upper  limit  of  oscillation  of, 
in  case  of  circle,  421;  Neumann's 
closer  limit,  424 ; 
superposition  of,  483 ; 
theorems  on,  382 ; 
upper  limits  of,  along  paths  in  region, 

4(M: 
with  discontinuities,  theorems  on,  424. 
Power,  complex,  120. 
Prepared  equation,  154. 
Primitive  pair  of  periods,  281;   period, 

277. 
Principal  value  of  an  integral,  196. 


Product,  doubly  infinite,  85 ; 

singly  infinite,  77  et  seq.;  expression 

of  <Tu  as,  317 ;  expression  of  c^^u  as, 

321. 
Product  theorems  for  double  theta-funo- 

tions,  'M'^. 
Punctured  Riemann  surface,  229. 

Quadrangle,   harmonic,   23 ; 

equianharmouic,  25. 
Quasi-in version,  see  inversion. 

Radius  of  convergence,  88. 
Rational  function,  9. 
Reduced  mark,  345. 

Residues  of  integral  of  one-valued  fnncv 
tion,  181 ; 

of  Abelian  integral,  253; 

sum  of,  when  zerdj  182,  430. 
Retrosection,  231. 

Riemann,  lower  limits  of  Abelian  inte- 
grals selected  by,  460 ; 

treatment  of  functions  by,  peculiari- 
ties of,  427. 
Riemann-Roch  theorem,  441 ; 

application  of,  450. 
Riemann  sphere,  208. 
Riemann  surface,  algebraic  functions  on, 
243; 

canonical  dissection  of,  234 ; 

examples  of,  213 ; 

for  algebraic  function,  construction 
of  211 ; 

functions  one-valued  on,  227 ; 

integration  on,  245 ; 

Klein's  new  kind  of,  274 ; 

loops  on,  212. 
Riemann's  theta-formula,  336; 

deductions  from,  357  et  fteq.; 

Prym's  extension  of,  356. 
Rosenhain  hexads,  definition  of,  353. 

when  pentagonal,  353 ; 

when  triangular,  353. 

Semi-convergence,  64. 
Sequence,  42 ; 

regular,  42. 
Series  derived  from  P(z) ,  when  derived 
directly,    101;    when  derived    in- 
directly, 102 ; 

integral,  85  ef  sfiq.;  defines  continuous 
function,  iK);  in  one  variable,  86; 
in  n  variables,  87;  in  1/z,  107; 
product  of,  100 ; 

double  complex,  absolute  convergence 
of,  76,  77 ; 

double  real,  75; 

integration  of,  176 ; 

multiple,  72 ; 

with  real  terms,  63  et  seq. 
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Sigma  functions,  double,  481. 
Singularities  of  algebraic  functions,  ex- 
amples on  resolution  of,  145. 
Singularity  of  algebraic  curve,  resolution 

of,  133. 
Singular  line,  119. 
Singular  points,  definition  of,  106 ; 

of  analytic    function,  discussion   of, 
108. 
Special  algebraic  functions,  defined,  441 ; 
expressed  by  means  of  theta-f  unctions, 
467. 
Sphere,  representation  on,  18; 
of  cubic,  29 ; 
of  quartic,  35. 
Stroke,  3 ; 

elementary  operations  with,  6,  6. 
Surface,  unilateral,  Mobins's  example  of, 
227. 
when  simply,  doubly,  etc.,  connected, 
228. 
Symbols,  equality  and  Inequality  of  num- 
ber-. 
Symmedian  point,  25,  29. 


Taylor's  theorem,  Cauchy's  extension  of 
91,  173 ; 

for  two  variables,  178. 
Theta-f  unctions,  p-tuple,  372 ; 

when  even  or  odd,  373. 


Theta-fnnction  on  Riemann  surface,  arbi- 
trary constants   in,  expressed   as 
half-periods,  468; 
differences  of  notation  of,  460 ; 
has  p  zeros,  459 ; 
identical  vanishing  of,  466,  469; 
relations  between  zeros  of,  461. 
Transcendental  function,  112 ; 

integral  function,  112. 
Transformation,  bilinear,  19 ; 
.  birational,  260; 
Cremona,  134 ; 
orthomorphic,  14 ; 
Turn-point,  defined,  214. 

Undetermined  coefScients,  theorem   of, 
for  one  variable,  92 ; 
for  n  variables,  94. 
Upper  limit,  48. 

Variable,  continuity  of,  48 ; 
upper  and  lower  limit  of,  48. 

Weierstrass's  theorem,  preliminary  to 
study  of  functions  of  n  variables, 
94; 

theory  of  the  analytic  function,  101 
et  seq.; 

theory  of  elliptic  functions,  295  et  $eq. 

Zero,  definition  of,  93; 
order  of,  179, 
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Abbildung,  cor^forme,  conform  represen- 
tation. 

Abweichung,  amplitude. 

Absolute  value,  module,  absoluter  Be- 
trag,  p.  21 

Ab$oluter  Betrag,  absolute  value. 

Algebraic  configuration  (or  formation), 
algebraisches  Oebilde,  p.  328. 

AlgebraUchcs  Gebilde,  algebraic  config- 
uration. 

Amplitude,  argument,  Abweichung,  p.  2. 

Analysis  Situs,  topology,  geometry  of  sit- 
uation (H.  J.  S.  Smith),  geometry 
of  position  (Clerk  Maxwell),  p.  232. 

Argument,  amplitude. 

AiLSserwesentlicher  singrddrer  Punkt, 
non-essential  singularity,  pole. 

Bank  (of  a  cross-cut),  Ufer. 
Barrier,  coupure  (Hermite) ;   see  cross- 
cut. 
Bereich,  region, 

Betrag,  absoluter,  absolute  value. 
Bilinear  transformation,  Krevtvencand- 

SCh(J{ft. 

Birational  transformation,  correspon- 
dence, transformation  birationellet 
correipondance  uniforme  ou  hi- 
rationelle,  eindeutige  Tran^orma- 
tion. 

Branch,  Zweig, 

Branch-cut,  cross-line  (Clifford),  Vcrzwei- 
gungschnitt. 

Branch-place,  Verzweigungsntelle,  See 
branch-point. 

Branch-point,  spire,  spiral  point  (Smith), 
point  aingulier  d'embranchement, 
point  de  ramification,  Vcrzwei- 
gungsp u nkt ,  Windu ngapu  nkt. 

Charakteristik,  mark. 

Circuit,  used  by  Briot  and  Bouquet  in  the 
sense  of  a  closed  path  which  en- 
closes all  the  loops  drawn  from 
some  point  to  the  branch-points, 
vollstdndigcr  Umgang. 


Class-moduli,  Moduln  einer  Klaise  (Rie- 
mann),  p.  441. 

Conform  representation,  orthomorphic 
transformation,  representation  eon' 
forme,  conforme  Abbildung,  p.  14. 

Connexion,  Zusammcnhang. 

Continuation,  extension  analytique.  Fori- 
setzung. 

Contour  ilementaire  (Puiscux),  loop. 

Convergenz  in  gleivhem  Grade,  uniform 
convergence. 

Correspondance  uniforme,  birational  cor- 
respondence. 

Coupure  (Ilermite),  cross-cut,  barrier. 

Critical  i>oints,  p.  12,  p.  127. 

Cross-cut,  section  (sometimes  coupure), 
Querschnitt, 

Deficiency,  rank,  genus  (H.  J.  S.  Smith), 
Gesrhlecht,  Rang. 

Delimited,  voHstandig  begrdnzt. 

Discontinuitdt  erster  Guttung,  non-essen- 
tial siii>;ularity,  ]K>le,  infinity. 

Domain,  domaine,  Vmgehung.  Some- 
times used  in  other  senses. 

Doppeljidche,  unilateral  surface. 

Eindndrig,  one- valued  (not  in  common 
use). 

Eindeutig,  one-valued. 

Eindeutige  Transformation,  birational 
transformation. 

Einfach  zusammenhdngend,  simply  con- 
nected. 

Equivalent  paths,  simultane  Bahnen  der 
Niveaupunkte  (Neumann). 

Essential  singularity,  point  singuHer 
essentiel,  wtsentlicher  singuldrer 
Punkt, 

Extension  analytique,  continuation. 

Fa  cteur  prima  ire,  primary  factor. 
Fonction  entiere,  holomorphic  function, 

integral  function. 
fractionnaire,  meromorphic  function, 

fractional  function. 
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Fonction  {rontinued) . 

holomorphe,  holomorphic  function. 

meromorphe,  mcromorphic  function. 

monogenet  function,  monogenic  func- 
tion. 

synectique,  holomorphic  function. 
Fortsetzunr/,  continuation. 
FuHciionenpaarf  p.  141. 

Game  algebraische  FunctiaUf  integral 
algebraic  function. 

Game  eindeutige  Function^  or  game 
Function^  holomorphic  throughout 
finite  part  of  plane. 

Qebietf  region. 

Genre,  deficiency.  Used  by  Laguerre  in 
another  sense,  p.  187. 

Geometry  of  situation,  see  Analysis  Situs. 

Geschlecht,  deficiency. 

Gleichmassig  convergent,  uniformly  con- 
vergent. 

Gleichverzweigt,  like-branched. 

Grenzpunkte,  limiting  points. 

Grundzahl,  index. 

Harmonic  function,  harmonisch.  The 
term  is  used  in  a  special  sense  in 
the  chapter  on  Dirichlet's  problem, 
p.  377. 

Holomorphic  function,  fonction  holomor- 
phe, entiere  (Halphen),  synectique 
(Cauchy),  ganze  eindeutige  Func- 
tion, f/anza  Function,  (holomorphic 
throughout  finite  part  of  plane,  p. 
IGl). 

Index  of  a  surface  (or  system  of  sur- 

faci's),  onler  of  connexion  (for  a 

8ini;le   surface),  ordn'   addphique 

(Laurent),  (Jrundzdhl. 
Infinitely  slow  (convergence),  xinendlich 

verzoi/i'i'tr. 
Infinity,  inji)!/,  Cnsfrtigktjitsputikt.    See 

non-essential  sinjLinlarity. 
Integral  al^ebraii*  fuM<-tiouof  a  Riemann 

surface  ([).  *J>>),  ganze  algrbraische 

Fk  net  ion. 
Integral  function,  whether  rational  (p.  9) 

or  transcendental  (p.  112),  fonction 

cntiirt',  ganzo  Fanrtion. 
Integral  series,  i>ower-series.  faerie  entiere, 

S(^rlo  dr  /nn'ssnnreti,  Potenzrt'ihc 
IsQgonal  transformation,  isogonale   Vcr- 

inandtiicJaift. 

Krciavonnandtschdft,   bilinear  transfor- 
mation. 
Kr(nzung»punkt,  turn-point. 

Licctf  loop. 


Like-branched,  gleichverzweigt,  p.  245. 
Limiting  points,  Grenzpunkte. 
Loop,  lacet, contour  ^Umentaire{Jha\Bi6xa), 
tSchleife. 

Many-placed,  mehrwerthig. 
Many-valued,    multiforme,   pluricoqve, 

polytrope,  mehrdeutig,  sometimes 

mehricerthig. 
Mark,  Characteri^itik, 
Mass  of  points,  masse,  Punktmenge. 
Mehrdeutig,  many-valued. 
Mehrfach    zusammenhangend,  multiple 

connected. 
Mehrwerthig,    many-placed    (sometimes 

many- valued) . 
Meromorphic  function,  Fonction  m^ro- 

morphe,     Fonction    fractionnaire 

(Halphen). 
Module,  absolute  value. 
Moduln  einer  Kla^se,  class-modulL 
Moduli  of  a  theta-f  unction,  ThetOr-tnodulnt 

p.  343. 
Monadelphe,  simply  connected. 
Monodrome,  one-valued. 
Monogenic  function,  function,  fonction 

monogene,  monogene  Function, 
Monotrope,  one-valued. 
Multiforme,  many-valued. 
Multiply    connected    (region),    aire    a 

multiple   connection,  polyadelphe^ 

mehrfach  zusammenhangend. 

Niihe,  neighl)ourhood. 

Neighbourhood,  roisinage,  Xiihe. 

Xon-essential  singularity,  pole,  ausser- 
wescntlicher  singuliirer  Punkt, 
Diiicontinuitat  erster  Gattung,  Pol, 

One-valued,  uniforme,  vniroque^  mono- 
dnnnr,  monotrope,  eindeutig,  ein- 
v:e rth ig ,  cin a  n drig. 

Order  of  connexion,  see  index. 

Ordre  adeljthi'juc,  index. 

Orthomori)hic  transformation  (Cayley), 
see  conform  representation.  # 

Place,  Stellc. 

Point  dc  ramitjrutinn,  branch-point ; 
singulier  d\  ndtranrhcment,    branch- 

l>oint; 
sinr/ulivr  esse nt id,  essential  singular- 
ity. 
Pole,  see  non-essential  singularity. 
Poltfdildfiln',  multiply  connected. 
Pol i/t rope,  many-valued. 
Poti-nzreihe^  iriteicral  series. 
Poin  r-series,  intej;ral  series. 
Primary  facior,  fart eur  priniaire.  Prim- 
factor,  p.  11)0. 
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Prim-factor f  primary  factor. 
Punktmcfif/e,  mass  of  points. 

Quer»ch7iitt,  cross-cut. 

Bamijication,  point  de,  branch-poiut. 
Ratujy  (lelicieney. 
Region,  Be.reich^  Ovbift; 

of  continuity,  iitctif/kritshcreirh. 
Regular  st-quencri*,  rer/ulare  Fohje. 
Rctroscction,     retrosiction,     RUckkehr- 

iit'hnitt. 
Rdckkeh rurh nitt,  re trosectiou . 

Schh'i/i'y  loop.      ♦ 

Section  f  cross-cut. 

JS^rie  dc  jmitfuanceSy  integral  series; 
viitiire^  integral  series. 

Simply  connected  (region),  (aire)  a 
simple  couner ion y  monadclphef  eiu- 
farh  z  una  mm  eti  h  a  ntjc  n  d. 

SimuUune  Bohnen  (hr  Xiveaupunktef 
etiuivalent  paths. 

Spire,  see  branch-point. 

tytellej  place. 

Strcrke,  stroke. 

Stroke,  Htnrke. 

by n ect iq  ue ,  holomorpl lic. 

Tiwl,  verknUp/t,  p.  441. 

Transcendental  integral  function,   trnn- 

srcndt'ntc  t/niixa  Function^  p.  112. 
Turn-point,  Krcuzuwjftpunkt. 

U/er,  bank  (of  a  cross-cut). 

Ultraelliptic  functions,  hyperelliptic  func- 
tions in  the  case  /;  =  2.  This  term 
is  falling  into  disuse. 

Umr/any,  circuit. 


Vmffehunriy  domain. 

Unbedintjt  converrjenty  unconditionally 
convergent. 

Unconditionally  convergent,  unhedinyt 
conven/ent. 

Uncndlich  rerzOi/erte  (Convergenz),  infi- 
nitely slow  (convergence). 

Uni/orme,  one-valued. 

Uniform  (convergence),  *//ctcAma««i5r,  in 
fjh'ivhem  Grade. 

Unilateral  surface,  one-sided,  Doppel- 
Jliirhe. 

Uiintetif/kt'itiqmnkt,  discontinuity,  ofteu 
intinitv. 

Verkuiipfty  tied. 

Verzict'iifunffsch nitt,  branch-cut. 
Vi>rziceiifunif»jtunkty  branrh-point. 
Voininat/Ct  neighbourhood. 
Volhtiiadiif  beyriinzty  delimited. 

Werthi(/keit,  number  of  times  that  a  func- 
tion takes  any  assigned-value. 
[An  t/j -placed  function  has  '  Werthig- 
kt'it*  m.] 

Wesentlicher  singulUrer  Punkt,  essential 
singularity. 

Wesentliche  sinyuliirc  Stelle,  essential 
singularity. 

WindunyHfiiichCy  winding-surface;  ex- 
ample on  p.  207. 

Windunyspunkt,  branch-point. 

Zusammenhanr/y  connexion. 
ZasammenhiiiKje adf  ein/ach,  simply  con- 
nected. 
mehr/dch,  multiply  connected. 
Zweii/,  branch. 
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